AT 0O TR
PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITICN

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

NAIC Group Code 0069 0069 NAIC Company Code 26298  Employer's ID Number 13-2725441
(Current) (Prior)
Organized under the Laws of Rhode Island , State of Domicile or Port of Entry RI
Country of Domicile United States of America
Incorporated/Organized 08/31/1972 Commenced Business 12/08/1972

Statutory Home Office 700 Quaker Lane

, Warwick, RI, US 02886-6681
(Street and Number)

(City or Town, State, Country and Zip Code)

Main Administrative Office 6301 Owensmouth Ave

(Street and Number)
, 818-965-0433
(Area Code) (Telephone Number)

Woodland Hills, CA, US 91367-2216
(City or Town, State, Country and Zip Code)

Mail Address 6301 Cwensmouth Ave

Wocedland Hills, CA, US 91367-2216
(Street and Number or P.O. Box)

(City or Town, State, Country and Zip Code)

Primary Location of Books and Records 6301 Owensmouth Ave

(Street and Number)
' 818-965-0433
(Area Code) (Telephone Number)

Woodland Hills, CA, US 91367-2216
(City or Town, State, Country and Zip Code)

Internet Website Address www.farmers.com

Statutory Statement Contact Maria Eugenia Aguilera 2 818-265-0433

(Name) (Area Code) (Telephone Number)
mary.aguilera@bristolwest.com i 954-316-5218
(E-mail Address) (FAX Number)
OFFICERS
President Shannon Marian Bowes Vice President & Treasurer Huai-An Wang #

Secretary Jennifer Nicole Pryor Vice President & Actuary

James Leslie Nutting

OTHER
Seung Yong Yoo #, Vice President

DIRECTORS OR TRUSTEES

Gisselle Maria Acevedo # Kenneth Wayne Bentley # Shannon Marian Bowes
Guy Meade Hanson Ronald Gregory Myhan
State of ~~ S/ e ,/S State of 69'{f FWCM-Z" State of
County of ___ 2 Sr C ss: Countyof __La@s BAJ KA — ss: County of ss:

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above, all of the herein described assets
were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this statement, together with related exhibits, schedules and explanations
therein contained, annexed or referred to, is & full and true statement of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income
and deductions therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions znd Accounting Practices and Procedures manual except fo the extent that: 1
state law may differ; or, (2) that state rules or regulations require: differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting
differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulatofsn lieu of or in addition to the enclosed statement,

Huel A, \A)A

Huai-An Wang
Vice President & Treasurer
Yes[ X ] No[ ]

<

Shannon Warian Bowes
President

Anotary public or other officer completing this certificate verifies only the identity of the individual whosigned | & 1S tis @n original filing?

the document, to which this certiicate is attached, and not the truthfulness, accurzcy, or vaidity of that | 2+ fno,

document. 1. State the amendment number
2. Date filed

3. Number of pages attached

Year

Subscribed and swor to before me on this Supsgribed and sworn to before e on this bsgribed and sworn to mﬁ?;e mg on this
T dayof Ph oY 004 by § day of 2024 by ay of 4&; 2024 by
Date Month 7 Dat

Shannon Marian Bowes
Name of Signor
Proved to me on the basis of satisf:

Signature of Notary Public

AAAAAAAA—AAA"J?

OFFICIAL SEAL ‘
BENJAMIN THACKSTON

NOTARY PUBLIC - STATE OF ILLINOIS &?
MY COMMISSION EXPIRES 05/05/2025

Date Month Year

Jennifer Nicole Pryor
Name of Signor
Proved to me on the basis of satisfactory evidence to be
the persen who appeared before me.

Signature of Notary Public

ALEX V. MARTINEZ
Notary Public - California 2
Los Angeles County =
Commission # 2451504

55 My Comm. Expires Jun 24, 2027

Month Year

Huai-An Wang
Name of Signor
Proved to me on the basis of satisfactory evidence to be

the person who appeare?efore me.

Signature of Notary Public

ALEX V. MARTINEZ
Notary Public - California



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 165,622,806 |............. 4.816 |..... 165,622,806 |........cccvvvererrris |oeene 165,622,806 |............. 4.816
1.02 All Other GOVEIMMENLS ..........ovevveveeceeeeeeieieeeeeteeeieee e e 12,763,416 |.............. 0.371 |....... 12,763,416 [ [ 12,763,416 |............. 0.371
1.03 U.S. states, territories and possessions, etc. guaranteed 65,864,948 |............ 1.915 [ ... 65,864,948 65,864,948
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 75,399,423 |............ 2,192 |........ 75,399,423 | o 75,399,423
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 812,360,399 |........... 23.621 |...... 812,360,399 [...oovieieies [ 812,360,399 |.......... 23.621
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e ..1,076,266,923 |............ 31.295 |.. 1,076,266,923 |......ocovcveeenee ..1,076,266,923 |........... 31.295
1.07 Hybrid securities ............. IO 7,498,080 |............. 0.218 |......... 7,498,089 | [ 7,498,089 |............. 0.218
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 [ foererieieieeeieeeeees oo o 0.000
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen ..2,215,775,995 |............ 64.429 |..2,215,776,004 |........ocveveeneee ..2,215,776,004 |.......... 64.429
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 11,740,685 |............. 0.341|........ 11,740,685 |- [ 11,740,685 |............. 0.341
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 11,740,685 |............. 0.341|........ 11,740,685 |- [ 11,740,685 |............. 0.341
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foococeeeeenes 30,617 [coeneee 0.001 [.ceoveeeee 30,617 [ oo 30,617 |.cveee. 0.001
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvreeeciennsfrvenne 5,437,178 |...c.conn 0.158 |......... 5,437,178 | e 5,437,178 | 0.158
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 757,681,119 [........... 22.031 |...... 757,681,118 | [ 757,681,118 |........... 22.031
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 763,148,914 |............ 22.190 |...... 763,148,913 [ | 763,148,913 |........... 22.190
4. Mortgage loans (Schedule B):
4.01 Farm mortgages ........coceeveereerieenieeieeeieseeseeseeseeeseesseesseesnesnesneesneenneens oo 140,007,443 [0 4,231 [0 140,007,842 |l [,
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e 2301 )......182,292,088 |l e
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeererreeieins e oo
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (72,528,575)|............ (2.109)]...... (72,528,575)].....cveveceeeernccs [ (72,528,575)|........... (2.109)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 167,423,915 |............. 4.868 |..... 167,423,916 |....c.cooveccs o 167,423,916 |............. 4.868
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 4,879,518 |............. 0.142 |........ 4,879,518 | [ 4,879,518 |............ 0.142
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 99,774,858 |............ 2.901 |........ 99,774,860 |......cvoveveeeees [orenane 99,774,860 |............. 2.901
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000 [.-eeeeeeeeeeeerenreieies frreeerineereeeens [ e 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000 [o.eeeeeeerreeeieies e [ oo 0.000
9. Other invested assets (Schedule BA) ............cccccueuiuiieieeeieieieeceeeeee e e 20,672,369 |............. 0.601 |........ 20,672,369 ..o [ 20,672,369 |............. 0.601
10.  ReCEIVaDIES fOr SECUMHIES ........c.vuiiieeeiicicieieeiee e e 197,446 |............. 0.006 |............. 197,446 | [ 197,446 |............. 0.006
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000 oo
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 3,439,109,748 100.000 | 3,439,109,757 3,439,109,757 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1.  Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ........c.iiuiitiiiiitiiti ittt bbbt bbb bbb E b b H 4 E b b e AR e e E e e b e A E e e bRt e bt e b e e bt ebe et 2o eme e e e e e e e e e s e e e aeeeneens
2. 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

3. 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
4. Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... g ... g ... ... B ... . EEE. ... EE e ... ...\ ueeenee et et teenseenseanteanbeanbeas Boeeaseeaseesseeae e e e et e e e eaae s
5. Deduct amounts received on disposals, Part 3, Y <. W N BU BTN

6. Total foreign exchange change in book/adjusted

6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, COIUMN 13 ..o e L s
7. 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
8. 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
9. Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+6-7-8) .........ccuiiiiiiiiiiitiii ittt bbbttt bbbttt b et b et e e e e e e e e e e e e eeenes
(O D T=Yo [FTe: & (o] e=T W ToT 0 F=Te (4411 C=Yo IR=Ta g o TU o OO TEORTRRRRPRRY
11.  Statement value at end of current period (Line 9 MINUS LINE T0) .......ouiiiiiiiiiiiieieie sttt bbb bbb bbb E bbb e bt bbbt e bt e bt b Semeesemnsene e e enseneeneeeeeenen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .........oovoieieuereueieieieiieie ettt s e seses 2eeseeeeenenan 344,605,340
2. Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 5,999,995

2.2 Additional investment made after acquiSition (Part 2, COIUMN 8) ............cccueuieeecceceetetetecceeee e tesesesaeaete s s s seeaesesesessasasaes SEebesae st teeheb et st st eesbebataes febesesanssaeaesns 5,999,995
3. Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas
4. ACCIUAL OF GISCOUNL w....cv..eeece et ee et ee e eea et ee e e sa e ee e e ee e e ee s e e eeseeenseeenseeenseeensseensesensesensesensesensesensesensseensesensesensesenseeensesensesensesenseeensnsensnsans e s eeess e b saeesseeaes 98,441
5. Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

Log A o) o= S == T G T 0o ) (U1 o T I TSSOSOV U SRS ORTSON

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .22,904,288

Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 7

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

10. Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb b bbb b e e b e e b e bt e b e b e aa e R e e S e b e b e b e bbb ns

L0 e = o Ty A A @01 (0] o T T OO
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeurrrriiriririnieieieieeeeies oo 327,799,481
L o) c= I U= ol g = (o= g o RO
13, SUDBLOLAIL (LINE 11 PIUS T2) ..ottt ettt ettt ettt s et e s e s e s e s e e e s s e s e s e s e se s e e e s s e s e s e s e s e s e e s e s e s e s e se e e e s s s e s e s e s e s e s e s st esesesese s e e st esesesesen Sesesesesenennn 327,799,481
L D T=o (W1 o] e=T W ToT 0 E=Te [4a 11 C=To IR Ta T TU o O OO
15. Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .....ccvoiiiiiiieueueriiiiisieieieieieseseese sttt se s ssesesese s eseeesenennn 327,799,481
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........cceuiriiriiiriiietetetesiiet st sts et tes et st s e se b st esese st sessesebesesese e e ss s e s esesesese st asssesesesesesese e se s s Seseseeseessnanenn 19,777,327
2. 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 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes

3. Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
L S N eTol | o) e [ Toto TN o OO

5. Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ..ottt eee et e et eeae e a et en s ee e e ens e en e e ensesenseeenseeensesees et ensesensesensesenseeensesansesansa st bt b s b ss b 895,044
LR e = Ty T ) [F T4 Vo T IO OSSO 895,044
(S Ko = 1o = T W (o 1STS) e gl Yo To T | S = Ty A O] [0 4T T PR
7. Deduct amounts received on diSpoSals, Part 3, COIUMN 16 ......c.ooiiiiiiiiiiie ittt ettt et e st e steesbe e be e be e s bt asseaseesheesheesbeesbeeaseeabeanseasseeseesseesbeesbeen Seseeeassaessessaessaeeaeesanens
LT O 1=To [¥Tex fF=Ta g ol = ol gl o) M o) y=Taa 11U g g TR=Ta o le (=T o4 =Yor =1 Lo o HOU RPN
9. Total foreign exchange change in book/adjusted carrying value:
Lo I B ] = S =T i TR o 10T o e APPSO
9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
10. Deduct current year’s other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es
L0 e = R o Ty 0 A o] [0 o T W K O OO
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceceiriririririiieiereririint st sisee ettt et e e s ssesesesesans <eeseassineeenns 20,672,371
P D 1=o (W1 o] e=1 W ToT 0 E=Te [4a 11 C=Te IR Ta T TU o RPN
13. Statement value at end of current Period (LINE 11 MINUS LINE T12) .....ciiiiiiiiiioieietieiiitsisistete ettt ettt es e e et ss bbb sese e sess s e sebebesesese e ssssesebesesesenees <eeseannanenaeas 20,672,371

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA ............ccoccueuiveeeeeectetetesesseetetesesesssesesesesessssesesesesesssssaesesesessssssesasasesnsssesasasansnsesesasasansssnaesasas fesessnsnes 3,326,103,052
2. Cost of bonds and stocks acquIred, PArt 3, COIUMN 7 .........cc.ceiiuiuiiieueeieteeeeteeeetee st et et et st etesaese st ese et ese s et ese et ese st ese st esessese et ese s esens et essatessasessssesessesessasensase seneseneesennann 209,407,898
3. ACCIUAN OF GISCOUNT ........voieoeieiiectecte st s a2 2222 et s 22032 s s s sttt s s st nes 3,426,952
4. Unrealized valuation increase/(decrease):
4.1.Part 1, Column 12 233,713
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .. 482,710
4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s 35,992,173
4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt 12,118,724 .... 48,827,320
5.  Total gain (105s) 0N diSPOSAIS, PArt 4, COIUMN 19 .........ciuiiiiiececeeteieeeeeecte et eeeeeeeae et eseessaetetesesesssasaesesesensssesesesesessssseesesesessssssesesesessssssesesassnsssssesasssansnans sessssscseses 115,753,766
6. Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiiiuiiiieeeeiee ettt e ettt ea st e et e et eas et ese et esseseseseseas e eseeesenene 701,754,680
7. Deduct aMOTHZAtION OF PrEIMIUM ..........ovovececeeeeee e cecaeteteteeeeaeaeaeseee s s sassesesesessssssssesesesssassseesesssssssssses s s s sssnsesas s s ssssseses s s ssseseses s s snsnseses s s sssnsesessasanans Seebetesasasaeaes 10,611,555
8. Total foreign exchange change in book/adjusted carrying value:
I ==V B TR 7o [¥T o o e PPN
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
LT o=V G2 Y=o oo 2 @70 (30 1o e I TP
8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 519,543
[ I oV S Y=o oo N TR @70 (3o 1o e I AP
9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b
9.4, PArt 4, COIUMN 13 .....oeieeeeeeeeceete ettt e e es et et ee s s eaete s et esnssaesesesesssssaesesesenssseeesesesessssseesesesenssssaesesasansnsseesasasensnsseesasastetbebebaentatssberena 18,445 .. 537,988
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccvviiiiiiiiiiiiiiisse e oo 50,815
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9+10) .......cceeverrerrrrerereeeeeceeteteeeeesscaesesesesessssesesesesessssesesesesesssssaesesasans sesesassenes 2,990,665,580
12.  Deduct total NONAAMIIEd @MOUNES ..........oiiiiiii e b s bbb b e b s b e s b e e b e e b e e b e s b e s b e s b e e b e e b e e b e s b e s b e s b e s b e s he s b e abeabe s £2RR SRR SR eE e E et et
13. Statement value at end of current period (LINE 11 MINUS LINE 12) ....c.c.oviveecueueeerieeeeceeteteseeeescaeaeteseseesseetetesesesssaeaesesesessssssssesesassssesesasesensssssesasssassssssesasas sesessacnes 2,990,665,580
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

SCHEDULE D - SUMMARY BY COUNTRY

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ......c.cccocveevviviviiencnene o 165,622,806 |............... 160,265,045 |............... 165,622,080 |............... 165,451,485
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 12,763,417 14,088, 164 12,813,796 13,103,000
by governments) 4. Totals 178,386,223 174,353,209 178,435,876 178,554,485
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 65,864,948 59,241,287 68,506,648 57,901,603
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 75,399,423 72,380,348 69,786,495 79,745,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 812,360,399 745,525,700 835,516,063 791,377,189
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 860,277,037 |................ 807,317,588 |............... 865,614,108 |................ 860,373,106
Identified FU”S’S: Unaffilia}ted Bank 9. Canada ...oooiee e 29,812,385 |.....coveeve. 27,975,768 |............... 29,949,425 |................ 29,762,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 193,675,563 186,473,739 194,905,476 194,526,060
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,083,765,005 1,021,767,095 1,090,469,009 1,084,661, 166
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 2,215,775,998 2,073,267,639 2,242,714,091 2,192,239,443
PREFERRED STOCKS 14.  United States .......ccoceoeveevecvnivneirneee e 11,740,685 |................ 11,709,372 | 11,257,975
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 11,740,685 11,709,372 11,257,975
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 11,740,685 11,709,372 11,257,975
COMMON STOCKS 20. United States .........ccoceeevriviriiieienn .. ..2,730,317 |.. ..2,730,317 |.. ..2,719,237
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 2,737,478 2,737,478 3,158,628
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 5,467,795 5,467,795 5,877,865
Parent, Subsidiaries and Affiliates 24. Totals 757,681,119 757,681,119 564,871,831
25.  Total Common Stocks 763,148,914 763,148,914 570,749,696
26. Total Stocks 774,889,599 774,858,286 582,007,671
27. Total Bonds and Stocks 2,990,665,597 2,848,125,925 2,824,721,762
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e 149,615,474 29,589,459 |.............. 8,796,559 |............. 1,251,229 94,064,172 [...cocveviree 3.6 | 304,456,615

1.2NAIC 2 .. ..

T.BNAIC 3 ettt

TANAIC A .o e [ [ [ [ e XK e [ e e [ [ e

TENAICS .o e [ e e [ e XK [ i e e [ e

TBNAIC 6 ..o

1.7 Totals 149,615,474 115,203,892 29,589,459 8,796,559 1,251,229 XXX 304,456,613 12.9 94,064,172 3.6 304,456,615 (2)
2. All Other Governments

2 NAIC T e o 746,188 |............ D, 0. & SR RS 746,188 |...c.cvveeeee 0.0 |oevereienn 2,141,632 oo 0.1 | 746,188 |...cooveeee

2.2NAIC 2 e o 1,995,778 736,917 |............ D, 0. ¢ SR U 9,469,173 oo 0.4 | 9,461,851 [...cocvcviei 0.4 | 7,733,214 |.............. 1,735,959

2.3 NAIC 3 e e o 1,999,400 |...oooovveeccceeeees e 548,656 | [ XK o 2,548,056 |...ocovvvrerrnee 0.1 | 2,440,720 |.ooerre 0.1 | e 2,548,056

24 NAIC4 ..
25NAICS ..
26 NAICG .. Ny
2.7 Totals 3,995,178 5,217,315 2,067,819

12,763,417 0.5 14,044,203 0.5 8,479,402 4,284,015

GoIs

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

Guaranteed
BANAIC T (e e 1,211,283 |............. 17,953,949 |............. 13,557,234 . SRURURR AR 65,864,950 | 2.8 73,912,578
B2NAIC 2 e IO UURT EUUURRSURUUURUUUUP ASVSRTURRRRURRRTURRRPRT USNUISSSISURRSTSVU IUSPRRRTND - & U SRS RS 5,225,088 |....
3.3 NAIC 3 .. e e o e s i XK e [ [ [
BANAIC A (e o e S O TRRPTRRTUSTUR IRUUUUSRSRSRRUSRURU SRR & & GO R KSR SR
BBENAICS .o o s [ [ i KR i [ e e
BB NAIC B .o
3.7 Totals 1,211,283 17,953,949 13,557,234 33,142,484 65,864,950 2.8 79,137,666 3.1 65,864,949 1
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 5,001,564 |.............. 4,913,389 |............. 49,222,164 |............. 13,097,070 |.............. 2,292,013 |........... D, 0. ¢ SN RS 74,526,200 |.......ccvvvrneene. 3.2 | 79,583,715 oo 31 74,526,201

4.2NAIC 2 .. 793,990 |..
A3NAIC 3 . ecerceceeeeeeeee o [ [ [
AANAIC A oo [ [ [ e L XXX e [ [ [ e
A5 NAICS .o e [ [ e [ e XK o e e e [ o
ABNAIC 6 ..o
4.7 Totals 5,001,564 4,913,389 49,253,703 13,891,060 2,339,705 XXX 75,399,421 3.2 80,543,589 3.1 75,399,422 (1)

47,692 |.. ..873,221 |. 0.0 ... ....959,874 |.... ..0.0} 873,221 |..

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

B5ANAIC T oo 110,616,451 |........... 192,005,894 |........... 142,956,820 |........... 251,217,608 |............. 79,034,311 |........... ) 0.0 G O 775,831,079 |....ccocvccne 32.9 [ 955,099,501 |..cocviiviiiieenn 37.0 o 775,831,080

5.2 NAIC 2 .o 2,311,206 |............. 10,306,542 |............. 14,768,155 |...............8,517,809 [................. 627,594 ..o XXX e 36,531,306 |.. ...54,036,172 |.... ....36,531,306 |..
B5.3NAIC 3 e U AU R RO ISPURTID. 0, GO ) R RSSO SRR RN
5.4 NAIC4 .. o e coee e s e XX [ [ e

BE5NAICS L e e [ [ [ XX e e s [ [

B6NAICE ..o
5.7 Totals 112,927,657 202,312,436 157,724,975 259,735,412 79,661,905 XXX 812,362,385 34.5 1,009, 135,673 39.1 812,362,386 (1)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

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

1 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 .| 80,396,311 |........... 251,572,327 |........... 173,054,404 |............. 45,981,233 |............. 14,899,716 |........... D.9,¢ SN NER 565,903,991 |....ovovirinen 240 o 599,895,919 |......cocceiernn 23.2 | 349,705,001 |........... 216,198,990
6.2NAIC 2 .. ....36,845,581 |... .266,534,735 |.... 139,648,217 .50,821,748 |.. ..3,462,937 |... . " ... 497,313,218 |.. .537,985,288 |.... .. .282,714,572
B.3NAIC 3 ..o 1,426,230 |.ccvoernee 778,328 | e ferereneeieierireneensnes [oerereesessseseeesens [oevsinnns D.9,% CHNUI RS 2,204,558 |...oorrreneeeenn 001 [ 95,552,600 |.....overvnicecene 3.7 | 1,426,230 oo 778,328
B.4NAIC 4 ..o 4,806,770 |eeceeeeeeeeieernies feeeiei 1,369,140 [ e [, D.9,0 SO N 6,175,910 3 46,438,674 B [ 6,175,909 [ 1
6.5NAICS5 .. 205,793 oo 3,207,144 |.............. 1,256,301 [ooovieeeeiieeeeeeee e i D,9, 0. NN RN 4,669,238 |....corecne 0.2 [ 3,599,960 |..vevrereeeiririene 0.1 o [ 4,669,238
6.6 NAIC 6 XXX
6.7 Totals 123,680,685 522,092,534 315,328,062 96,802,981 18,362,653 XXX 1,076,266,915 45.7 1,283,472,441 49.7 571,905,786 504,361,129
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8ANAICT i,
82NAIC2 ..o,

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

86 NAICGE ...

8.7 Totals

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 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

14.5NAICS ...

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) ....346,841,083 |........... 581,649,451 |........... 408,380,081 |........... 352,234,949 |............. 98,223,457 ..o o 1,787,329,021 |.oveieeee e 759 | XX e XXX e . 1,571,130,084 .. 216,198,987
122 NAIC 2 ... ) 39,156,787 |... .278,837,055 |... 159,665,226 ....61,652,710 |.. ...12,373,229 |... ...551,685,007 |.. .. .284,450,531
123 NAIC 3 e [(c) I 1,426,230 |............... 2,777,728 ..o oo, 548,656 |.....cocvoveeeiieeiecies [ e 4,752,614 | 022 o XK e e XK i o 1,426,230 3,326,384
124 NAIC 4 ..o [(c) I 4,806,770 [.....cooveeeeeeieeeeeees e 1,369,140 [oovieeiiiecceecees e e [ 6,175,910 oo 023 o XXX e e XXX 6,175,909 [ 1
125NAICS ... () 205,793 | 3,207,144 |............... 1,256,301 [oovoeeiiiieeeeeeee o e [(c IR 4,669,238 |.......ocooveeeeee 0.2 [ XK o e XX e e [ 4,669,238
126 NAIC6 ... . (c)
12.7 TOtalS .o 392,436,663 |........... 866,471,378 |........... 570,670,748 |........... 414,436,315 |........... 110,596,686 |.........cocvevevercrnnne (b) 2,354,611,790 |....coovvrineeeeenn 100.0 [ XK e X [ 1,845,966,649 |.......... 508,645,141
12.8 Line 12.7 as a % of Col. 7 16.7 36.8 24.2 17.6 4.7 100.0 78.4 21.6
13. Total Bonds Prior Year
13ANAIC T e 211,905,493 |........... 586,873,414 |........... 496,632,084 |........... 391,913,732 [ 117,372,794 | ot XX e XXX e o 1,804,697,517 |..ocvvcie 69.9 |....... 1,551,796,582 |........... 252,900,935
13.2NAIC 2 et 28,140,387 |........... 291,626,379 |........... 205,799,681 |............ 74,860,670 |............20,707,831 |..cooveeeeieeieeeeeeee oot XX e XXX e o 621,134,948 |....cocvcve 241 | 317,763,948 |.......... 303,371,000
13.3NAIC3 ... ....15,287,803 |... ...50,729,815 |.... ..32,670,732 101,848,419 |.... .31,987,942 |. ...69,860,477
134 NAIC4 ... 5,720,438 |... ...28,042,717 |.... 215,970,459 ..o 210,579 s e e XX e XXX e fee 49,944,193 |.... ...7,833,730 |.. ...42,110,463
135 NAIC S e 229,097 |.covennn. 1,475,512 |.... ....1,895,351 [(c R 3,599,960 |......cooovevereeee 001 [ o 3,599,960
13.6 NAIC6 ... (c)
13.7 TOtalS .o e 261,283,218 |........... 958,747,837 |........... 752,968,307 |........... 469,298,948 |........... 138,926,727 ... o, D,9. 0, GV TR XXXeviveiiin (b) 2,581,225,037 |....c.ooccvvvucunee 100.0 |........ 1,909,382,202 |........... 671,842,835
13.8 Line 13.7 as a % of Col. 9 10.1 37.1 29.2 18.2 5.4 XXX XXX 100.0 XXX 74.0 26.0
14. Total Publicly Traded Bonds
TAANAIC T e 314,311,585 |.......... 492,769,608 |........... 352,975,527 |.......... 324,938,665 |............. 86,134,648 |.......cocveeeeeeeeeees o 1,571,130,083 |...coovee 66.7 |....... 1,551,796,582 |......cocvcvrrrnnnne 60.11....... 1,571,130,033
14.2NAIC 2 ... ....30,150,771 |... 137,948,641 |.... ..75,580,082 |..... ....15,152,940 |.. . 8,402,041 |... 267,234,475 ..o TE3 317,763,948 |... .12, ... 267,234,475 |..
T4.3NAIC 3 e 1,426,230 [ooovoeceieceieicecee [ eeeeees oo [ ...31,987,942 |.... 1 ...1,426,230 |..
144 NAIC4 ... 4,806,770 [ e 1,369,140 . .7,833,730 |.... ...0. ...6,175,910 |..

15.5NAICS ...
15.6 NAIC6 ...

............... 3,207,144 |...............1,256,301

............... 3,599,960

T4B NAIC B ..o

14.7 TOtalS .o e 350,695,356 |........... 630,718,249 |........... 429,924,749 |........... 340,091,605 |............. 94,536,689 |.......ccooveveveeeecens |- 1,845,966,648 ... 784 [ 1,909,382,202 |.....cocvcvevernnne 74.0 |....... 1,845,966,648

14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 19.0 oo 34.2 | 23.3 | 184 [ 51 [ e 100200 [ XK e D,9.0, SRR B D O & N A 100.0

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

Section 12 14.9 26.8 18.3 14.4 4.0 XXX XXX 78.4 XXX

15. Total Privately Placed Bonds

151 NAIC T e 32,529,498 |............ 88,879,843 |............ 55,404,554 |............ 27,296,284 |............. 12,088,809 ..o [ 216,198,988 | 922 252,900,935

15.2NAIC 2 ... .9,006,016 |... .140,888,414 |.... ..84,085, 144 .46,499,770 |.. ..3,971,188 |... .303,371,000 |....

15.3NAIC 3 oot | 2,777,728 .o | 548,656 |.....c.cveveeeereiieeee oo 3,326,384 [ 001 69,860,477

154 NAIC 4 oottt seseeees [ sees [ s s feee e [ e s [oeeeee s nes [ es e 42,110,463

15.7 Totals ..cceeveeeeiieienee

41,741,307 |...

.235,753,129 |........... 140,745,999

....16,059,

997 |...

15.8 Line 15.7as @ % of COl. 7 .eveveeeereinnn fooiccccc 8.2 [ 46.3 [ 277 [ 146 | 3.2
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.8 10.0 6.0 3.2 0.7 21.6 XXX XXX XXX XXX 21.6
(@) Includes $  ooereene 182,589,865 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  ccoorireie 986,352 current year of bonds with Z designations and $  .....cccceererecccnnienn 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.

(c) Includes $

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

current year, $

prior year of bonds with 5G| designations and $

current year, $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

........ 138,835,795 : NAIC2 $ ovcoovveeveceseccennes 3 NAIC 3 $ e S NAIC A $ e 3 NAIC S $ e 3 NAIC B $ e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

1. U.S. Governments

1.01 Issuer Obligations ............cccoeerrerenenenccnnccines o 147,845,230 |........... 108,879,167 |............. 24,648,151 |....cocece 4,407,489 | 113,241 |............ D.9,0 SR R 285,893,278 |....coovevecicne 2.1 | 76,575,697 |...cocevviiiine 3.0 | 285,893,278

1.02 Residential Mortgage-Backed Securities ... ... 1,758,622 |. ..6,288,751 |.. . . 4,389,070 |... .1,137,989 |.... .18,447,108 |.. 17,368,403 |... .. 18,447,107 |.

1.03 Commercial Mortgage-Backed SeCUrities .......... |o.oooiiiiiiiiiiiiiiiiiiies foeereieseieseseieiie foeeesiesesesesesesien foeeesesesesesesesees foesesesesesesesesress Jooeereereees XKKviiiiinis foreeesesesesesesesiens [oesiesesesesesesesens |oresiesiesesesesesesees |oresesesesesesesesess |oressessessessessessessessens

1.04 Other Loan-Backed and Structured Securities ... 11,623 35,974 , 116,230 . 120,072 . 116,230

1.05 Totals 149,615,475 115,203,892 29,589,460 8,796,559 1,251,230 XXX 304,456,616 12.9 94,064, 172 3.6 304,456,615 1
2. All Other Governments

2.01 Issuer Obligations ...........cccccevvvniinciiciiiiieies [ e 3,995,178 |..cocvceenes 5,217,315 | 2,067,819 [...coceeee 1,483,104 [ . XXX [ 12,763,416 [ 005 | 14,044,203 ..o 005 [ 8,479,401 |......c... 4,284,015

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

2.05 Totals 3,995,178 5,217,315 2,067,819 XXX 12,763,416 0.5 14,044,203 0.5 8,479,401 4,284,015
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccceevieienienieenieneeneene |, 1,211,283 |............. 17,953,949 |............ 13,557,234 |............. 33,142,484 | i D, 0.0 G 65,864,950 |....coveirieiiiinnne 2.8 [ 79,137,666 ..o [T I AU 65,864,949 |....cooveiiiiee 1

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

............. 13,557,234

............. 79,137,666

3.05 Totals 1,211,283 17,953,949 13,557,234 XXX 65,864,950 2.8 79,137,666 3.1 65,864,949 1
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccceeoveiienoeeiecieeieeeees o, 5,001,564 |............... 4,913,389 |.............49,253,703 |............. 13,891,060 |.............. 2,339,705 | . XXX e o 75,399,421 | 322 e 80,543,588 |....cceeeveeee 301 e 75,399,422 |..coooeieee (1)

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 5,001,564 4,913,389 49,253,703 13,891,060 2,339,705 XXX 75,399,421 3.2 80,543,588 3.1 75,399,422 (1)

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

5.01 Issuer Obligations ...........ccoceeeveereneeieeieeeeeeees e, 87,544,641 |........... 102,697,916 |............. 90,119,237 |........... 197,484,187 |.....co.... 52,783,415 |.oooie . XXX e 530,629,3% |.....ccoeerirernnn22.5 [ 730,199,241 [ 28.3 |, 530,629, 396

5.02 Residential Mortgage-Backed Securities ... , . .96,673,754 |.. .66,184,121 |.. ...62,251,226 |... ...26,878,490 |.... ... 277,343,603 |.. .. .278,507,028 |... 277,343,602 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o..ccoceevee. 27,004 | 2,940,766 |............... 1,421,618 | e Joeeeeeeess XK o 4,389,388 |.ccoooiieiieennn 0.2 [ 429,405 |..ooovieiieeeen 0.0 o 4,389,388

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 112,927,657 202,312,436 157,724,976 259,735,413 79,661,905 812,362,387 34.5 1,009, 135,674 39.1 812,362,386 1
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccccceivieniinienienieseeiees e, 103,281,051 |........... 477,942,390 |........... 287,597,272 |............. 96,520,151 |............. 18,362,653 |............ D,9,0. RN RO 983,703,517 oo 41.8 |....... 1,170,141,433 | 45.3 [ 554,927,487 |........... 428,776,030

6.02 Residential Mortgage-Backed Securities ... O F, 1,640,000 [...oovoiieeiieiiiciciees [ e oo [, D,0, 0. CNNIN U 1,640,090 |...oooovvveniienins 0.1 [, 1,925,872 |.oooveiiieis 0.1 [ e 1,640,090

6.03 Commercial Mortgage-Backed Securities .......... [............. 8,698,957 |.....cenee 6,281,676 |.............. 8,214,202 [...oovoeeeeieiiee [ e, D,9,0 NI RUR 23,194,835 |.civieiiee 1.0 [ 26,908,411 [oooieiciieee 1.0 [ 12,756,212 |............. 10,438,623

6.04 Other Loan-Backed and Structured Securities ... 10,060,588 37,868,469 19,516,587 282,830 XXX 67,728,474 2.9 84,496,725 3.3 4,222,087 63,506, 387

6.05 Totals 123,680,686 522,092,535 315,328,061 96,802,981 18,362,653 XXX 1,076,266,916 45.7 1,283,472,441 49.7 571,905,786 504,361, 130
7. Hybrid Securities

7.01 Issuer Obligations ...........cceeeerereeiieieieeeeeieeees e o oo e o 7,498,089 |............ D,0. ¢ SRR RN 7,498,089 ..o 0.3 |ooveiine 12,874,199 [oooviiiiics 0.5 [, 7,498,089

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX 7,953,094 0.3
10.03 Totals XXX 7,953,004 0.3
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviireiienieeeeeeeeees e 344,883,769 |............. 716,381,989 |...ccvennnns 470,392,912 |.ccvennnn 347,513,190 |.coovveeennne 82,580,207 |............ ),9,0 NI RO 1,961,752,067 |.oeoveveveienennn 833 | D.9.0. NI RUR XXX v foveien 1,528,692,022 |............. 433,060,045
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 28,754,724 |............. 102,962,505 |........c.... 71,056,797 |.oceevennnnd 66,640,296 |.............. 28,016,479 |............ D.9.0 SR R 297,430,801 [.oecveviiicineeen 12,6 | D.9,0 SN XXX e 295,790,709 |...covveuenne 1,640,092
12.03 Commercial Mortgage-Backed Securities ........ | 8,725,961 |...ccovennnen. 9,222,442 ....9,635,820 27,584,223 | 1.2 | D.9.0, NI RUN D.9.0 RN RURRN 17,145,600 |.............. 10,438,623
12.04 Other Loan-Backed and Structured Securities . |- 10,072,211 . 37,904,443 19,585,220 .. 67,844,704 |. 4,338,317 [ 63,506,387
12.05 SVO Identified Funds XXX D.9.0. CHNII RUNSISND 6.9, NI NUNINND. 6.0, CHNUR RURRIRUR RURUIUUUURUT RURURIPRRVRUT NURSINSINND.o.¢, CIRNUIIS RURSINND. o.¢, CRNRI U
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals I P 392,436,665 |............. 866,471,379 |.oevvennnn 570,670,749 |............. 414,436,316 |..coeneen 110,596,686 |-....ccveveeeieiiiiiiins o 2,354,611,795 ..o, 100.0 [ooeeneee. D.9.0. NI RUN XXX v o 1,845,966,648 |............. 508,645, 147
12.10 Line 12.09 as a % of Col. 7 16.7 36.8 24.2 17.6 4.7 100.0 XXX XXX XXX 78.4 21.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 207,180,075 |...vceneee 777,201,007 |............. 639,828,831 |.............418,713,199 |............. 120,592,825 |......ccooee XXX i [ XXX foeeeeee XXX o 2,163,516,027 [...c.ccooeieen.. 83.8 [ 1,597,616,125 |............. 565,899,902
13.02 Residential Mortgage-Backed Securities .......... ....38,064,852 |... ...121,502,343 |.. 71,259,405 .. 18,333,901 297,801,303 |. ...295,875,430 |.. .1,925,873
13.03 Commercial Mortgage-Backed Securities ........ .5,057,329 . 12,981,853 |.. .8,398,634 | . 27,337,816 |. . 15,185,418 |.. 12,152,398
13.04 Other Loan-Backed and Structured Securities . |. . 43,160,595 29,463,592 . 84,616,797 |. ..705,231 |.. 83,911,566
13.05 SVO Identified Funds VN FURID 9.9, CIRNUNUI RUNTIID. 0.0, CINURTIT RURUIUIUITI RURRITD. 0.0, CINURVI RURTD. 0.0, CR R U U RUT RO OUORTRoUOUPURRTUT NUSURR R TRRR
13.06 Affiliated Bank Loans ... voe e voe o [ o XX e XX e XX .
13.07 Unaffiliated Bank LOANS ..........ccceovveirieinicinnns oo, 33,298 .o 3,901,949 | 4,017,847 | o feereverns XX [ XX foeee XXX o 7,953,004 o003 [ [ 7,953,094
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals P A 261,283,219 |..coeenveee. 958,747,837 |.ceeeeeneene 752,968,309 |.c.eenveee. 469,298,946 |............. 138,926,726 |-.eoveeeeeeeeieienes v XX [ XXX [ 2,581,225,037 |...cccceeeieeenne 100.0 [ 1,909,382,204 |......cn.... 671,842,833
13.10 Line 13.09 as a % of Col. 9 10.1 371 29.2 18.2 5.4 100.0 74.0 26.0
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccoeoveiiiiiiiniieeeeeee 20,776,401 |............. 518,173,007 |..ccveneee. 349,771,094 |............. 273,451,309 |...ccveennne 66,520,210 |............ ),9,0 NI RO 1,528,692,021 |.cvoveeiieiene 64.9 |......... 1,597,616,125 |...ocveveveceen. 619 [ 1,528,692, 021
14.02 Residential Mortgage-Backed Securities ... 27,114,633 |... 102,962,504 |.. 71,056,797 .66,640,296 |.. .. 28,016,479 .295,790,709 |. . 295,875,430 |. . ...295,790,709 |..
14.03 Commercial Mortgage-Backed Securities ........ |.c.coennee. 2,664,001 |.ooverennen. 5,453,374 |.oooiin 9,028,225 ..o [ 17,145,600 15,185,418 |ooevviiiiiiiieenn 0.6 | 17,145,600
14.04 Other Loan-Backed and Structured Securities . |................... 140,321 [ 4,129,364 ....4,338,318 705,231 |ooeeeeereeienenenn 0.0 [ 4,338,318
14.05 SVO Identified Funds .

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

.............. 94,536,689
......................... 5.1

Section 12 14.9 26.8 18.3 14.4 4.0 78.4 XXX XXX XXX 78.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccoviciviciiiciiiiicns o 24,107,368 ....433,060,046 |.........ccceiennne 18.4 ....565,899,902 |.....oooiiiiieee 219 | XXX e 433,060,046
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 1,640,091 [ooiiiiiiiiiics T o [ e o XXX oo o 1,640,092 ..o 0.1 |, 1,925,873 [ 001 | XXX o 1,640,092
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 6,061,960 |..........c... 3,769,068 |.......ccoeneenee 607,595 10,438,623 12,152,398 10,438,623
15.04 Other Loan-Backed and Structured Securities . |. ,931,890 . 33,775,079 19,516,587 63,506,386 |. . 83,911,566 |. 63,506, 386
15.05 SVO Identified Funds XXX e e

15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank Loans

15.08 Unaffiliated Certificates of Deposit

15.09 Totals

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

................ 7,953,004

.............. 41,741,309

......................... 8.2

1.8

16,059,997
......................... 3.2

0.7

....671,842,833
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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 PHIOT YEAT ..........ccceuiiiiieiueieteieeeieae et ssese st ses s sae st s s s s s e se s s s e ssses et s s s ses e s s s s s s sese s s s s sesesesessnsnsesessas [eocecesessen s caciees e 146,188 | 146,188 |- eeeccceeeiees Jeeeeer et eneneaes [rer et

2. Cost Of SHOM-tErM INVESIMENLS CGUITEU .........cuevvveieececeeteteeeeececee et eeeeaeeete s et esseaesetesesessssssssesesessssssesesesessssssesesesessssssesesesensssssesasassssssnsesasasnsssnassssasansssssessns [oetebesasntscaetenernseaas 4,869,563 |.......ocoevrieine 4,869,563 ... e et

3. ACCIUAI OF GISCOUNL ...ttt s £ b a2 b2 a2 s 212 s h s e s E A b s b s b b s s bbbttt [ooesni s 9,983 | 9,983 |- [ [ttt

F S U L1 oo Y 1IN o g I Tt =T EeT =Y (o LT o o T O O O U SOOI

LT e e T F= I (o XSSy e e ST oo L=T 0 O O O OO RN

6. Deduct consideration reCEIVEA ON QISPOSAIS ............ccocvoviviviieueeeeieieet et etetetetet ettt et eteseteses s se et et et et et esessssss st ss et et esesesssses s as et et esesessssas s esasesesesesssnssesasesesesesesssnans |oeesesesenentaeneeseseteaeaens 146,211 e 146,217 | e [

7.  Deduct amOrtiZation OFf PIEIMIUM ..........ccuiiiiiieiieeie sttt et e st e e bt e s bt e bt e teesaeessesseeeseesbeeabeeaseeaseemseesseeseeeaseeheeebe e beenseenseenseenseeseeeseeeseeseenseenseenseensesnnesnes |seneessessanensestestessaesaaesaeesaes L R L O OO RRO RUSOO OO

ST ol =1 (o] (=T fo [ W=V (o g Eo oo oMol g E=T o TR g I oToTo) (0= Lo | TUS) C=Yo B oz= Ty YT o IRV Z= (U1 O O O U RPN

9. Deduct current year’s other than temporary impairMeENt FECOGNIZEM ...........oiiiiiiiiiii ittt bttt ettt b e ettt e ebeebeebeebeebesbesteebesbesbeasesseas [esmssmssmntestmstestessessestesaesanstnss [etestessesuessestessestessessestnsannanns [etmstessessestestessnssnstessesanssnssnns [euestessessestessessestestestestnssnntess [euessessestestessense e e e seeneeeeeeeas

10. Book/adjusted carrying value at end of current period (LIS 1+2+3+4+5-8-7+8-9) .........ceeiercueueeeeeeeeeeceeeeteeeeesseeeeetesessaesesesesesssesetesesesssssesssssesasasassssasanas [eeeeeeseseiesessssscaeeees 4,879,519 | 4,879,519 |1 e e

O O T=To (U Ty (o) e= I g o g F= Yo a T (=To =T 0 o TU g O O P AU UROUS SRR
12. Statement value at end of current period (Line 10 minus Line 11) 4,879,519 4,879,519

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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

SI11, Sl12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e | I 82,978,219 | | I 82,978,219 | | I 82,978,219 | | I 82,978,219 | T, 82,978,219
Add: Opened or Acquired Transactions.............ccccccoceceecfornmninnieiecieccciis oo o o e e Lo e [ [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...............ccoccoveiii o, XXX v oo o, XXX v oo o, XXX vveieeiees oo o, XXX e ooy e, XXX eeveeieens froreeeie s
Less: Closed or Disposed of Transactions..............ccoceoee o e e [ [ [ [ [ [ [
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 1 82,978,219 1 82,978,219 1 82,978,219 1 82,978,219 1 82,978,219




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, Section 1, COIUMN T4, ... e e e e e E oo E e s e oo e e s b e e e e e e e s e e s e e e e e e b e et e s eesaesaeareas Shesbesbessestessessesseateaseaseans
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............ccceiiiiiiiiiiiiiciiiicee i
B TR o = 1 (T TR I o U T = OO
4. Part D, SECON 1, COIUMN B ... e e e e e e e e e e e e e e e e e e se e e e e e e e sesseaeae Seeesestessessessessesseaseaseaseans
5. Part D, SECHON 1, COIUMN 7 ...ttt e e e e s e e e e e e e e e e e e e e e e ae e e e e s e e eaeans eebestessestessestesseaseaseaseass
6. Total (Line 3 MiNUS Line 4 MINUS LINE 5) ....ccuiiiiiiiiiiiii ittt sttt n s e s e s esbe e e ennesnnesnnesee s

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. TOtal (LINE 7 PIUS LINE 8) ...ttt ettt a et e e et e e ae e e a e e ea e e ea e e ea e e et e st e mseeaseeaeeemeeeneeeneenseenneenneeseannean
10, Part D, Section 1, COIUMN O ...t e e e e e e e e e s e s e e e e ae e e e e eanaees | Semestessessesseasesseasesseaseareas
11, Part D, Section 1, COIUMN 10 ...t e e e e e e e e e e e e e e e e e e e e e e e e e e aees Sebesbessessesseasesseaseaseaseareas
12 Total (Line 9 minus Line 10 MINUS LINE 1) ..ottt ettt st st et e nbesnesnesnesneesee i
Potential Exposure Check
13, Part A, SECtioN 1, COIUMN 27 ..o bbb st b s b e bt b et b e bbb bbbt b b e et et ebes Seaestebestesesses e s et esabeanasens
14, Part B, SECtON 1, COIUMN 20 .......ooiiiiiiiiiiiiiiiee et b s b e b e bbbt bbbt s b bt s b bt s b b et b et ebes Seaestebestesesse s et e s e s st e e atens
15, Part D, SECON 1, COIUMN T2 ...t b bt bbbt b et e et e e etese Sesessebesteseeset et et e s e b eneatens

16. Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 4,738,359 | 4,738,359 [..oeececeeeeeeeecceeeeeenes e
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 1,057,303,591 |...ccovevne. 199,535,952 |.....coveenee. 857,767,639 |..cvcvviecrcieieeieeieie
3. ACCIUAI OF DISCOUNL ...t [eneesnessnescnes 231,966 |....cvvcrrieinne 281,966 ..o [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............ccceevevevevereverereeiieeeieieiens e 894,850,000 |......c.cconveee 70,550,000 |....ccoceneee. 824,300,000 |..oovoveveeeriiieiieeieieine
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ 167,423,916 |................ 133,956,277 |.ccovvveeenne 33,467,639 ..o
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 167,423,916 133,956,277 33,467,639

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
000199125 ....covvviiiiiiiiiiiiieeens] i Minidoka ... 12/20/2017 .. feeee 4.220 |oveeiiiiiiiiienn 285,799 [ o BT e e fo 1,458,386 |...06/27/2022 ...
000199131 ... Lafayette . ...11/08/2017 .. ....5.660 .2,769,982 |...06/03/2022 ...
000199152 ... Douglas ... .. 12/22/2017 .. ....3.93 .5,892,390 |... 12/18/2023 ...
000199158 ... Douglas .... ...07/02/2018 .. ....4.045 . 7,152,656 |... 12/18/2023 ...
000199159 ... Douglas ... ...08/01/2018 .. ....3.820 30,611,576 |... 12/18/2023 ...
000199160 ... Douglas . ...08/01/2018 .. ....4.075 17,918,971 ... 12/18/2023 ...
000199171 . Madera 11/30/2017 .4.120 |.. .6,763,285 |...08/30/2022 ...
000199191 . Clay .. 12/14/2017 .4.300 |.. 1,871,518 |... 04/22/2022 ...
000199208 . Dickinson . 01/09/2018 .3.100 |.. .1,288,431...08/19/2022 ...
000199210 ... Montgomery ... ...01/10/2018 .. 4.250 ...06/07/2022 ...
000199316 ... Rapides ...03/02/2018 .. 3.150 .. 1273172022 ...
000199352 .... Montgomery ... ...03/14/2018 .. 4.500 ..10/05/2023 ...
000199374 ... Schuyler ... ...04/16/2018 .. 3.970 .. 10/23/2023 ...
000199379 ... Macoupin ... ...04/05/2018 .. 4.950 ...00/13/2023 ...
000199425 .... Prairie .... ...03/29/2018 .. 4.640 ...08/04/2023 ...
000199452 ... 0'Brien .... ...04/25/2018 .. 3.000 390,544 ...07/18/2023 ...
000199465 ... Mason .... ...04/12/2018 .. 3.650 ..2,977,742 .. 10/24/2023 ...
000199496 . Gentry .2.900 |.. ..1,962,725 (.. ...06/02/2023 ...
000199521 . Chelan .. .4.750 |.. ..2,306,444 |.. ...06/02/2022 ...
000199530 . Jefferson . .3.000 |.. .. 1,053,084 |.. .2,557,2211...09/29/2023 ...
000199680 ... Arkansas ... ...07/21/2018 .. 3.060 1,773,839 |...09/27/2023 ...
000199697 ... Thayer .. ...09/05/2018 .. 3.000 .2,839,280 |...02/22/2022 ...
000199698 .... Thayer .. ...09/05/2018 .. 3.000 . 2,815,346 |...02/22/2022 ...
000199782 ... Adams ...02/25/2019 .. 5.050 . 3,999,660 |...07/21/2023 ...
000200045 ... Washington ...02/12/2019 .. 4.500 ...01/17/2019 ...
000200061 .... Colusa ...04/03/2019 .. 4.720 ...08/01/2022 ...
000200075 ... Vanderburgh .. IN... ...04/11/2019 .. 5.250 926,857 ...01/31/2019 ...
000200085 ... Madera ... ...06/13/2019 .. 4.900 ..2,805,373 ...09/08/2021 ...
000200131 . Lincoln . .3.150 |.. ..875,275 |.. . 2,195,964 |...02/28/2019 ...
000200136 . Dodge . .4.400 |.. ..1,677,973 (.. .3,828,190 |...03/06/2019 ...
000200152 . Napa .. .4.950 |.. ..4,665,103 |.. . 8,424,862 |...02/19/2022 ...
000200173 . Pulaski . .4.100 |.. ..2,123,043 (.. .9,561,590 |...03/13/2019 ...
000200190 . Thomas .. 06/04/2019 .4.600 |.. .. 1,761,412 .. . 3,833,500 |...04/16/2019 ...
000200227 ... Humbol t ... CA.. ...08/15/2019 .. 3.250 13,761,468 |... 12/11/2023 ...
000200260 ... Brown ... ...06/14/2019 .. 4.200 .1,341,280 |...05/09/2019 ...
000200262 ... Qui tman . ...07/15/2019 .. 3.990 .4,761,478 |...05/10/2019 ...
000200284 ... Crawford ...06/27/2019 .. 4.850 .5,246,870 |...05/30/2019 ...
000200376 ... Napa County .. ...04/25/2022 ... 2.980 26,988,125 |...02/27/2023 ...
000200485 ... Highlands .. ...03/23/2020 .. 3.350 . . 6,994,964 |...07/19/2023 ...
000200552 . Fresno .. 04/29/2020 .3.810 |.. . 877,685 |.. 1,902,292 |...06/13/2023 ...
000200573 . Dal lam .2.990 |.. ..3,181,002 |.. .6,194,162 |...09/29/2023 ...
000200700 . Anson . .2.600 |.. ..6,987,960 |.. . 12/12/2023 ...
000200735 . LaGrange .3.400 |.. ..916,874 |.. ...01/13/2020 ...
000200736 . Lee ... .3.190 |.. ..775,820 |.. ...01/24/2020 ...
000200738 .... Grundy .. ...02/23/2022 ... ....3.250 999,795 ...04/12/2022 ...
000200753 .... Emmet ... ...02/26/2020 .. ....3.750 625,482 ...01/28/2020 ...
000200788 .... Dunklin . ...04/23/2020 .. ....3.200 ..2,908,939 ...03/03/2020 ...
000200862 ... Waushara ... ...04/01/2020 .. ....3.800 ..2,729,419 ...02/26/2020 ...
000201229 ... Arkansas ... ...09/09/2020 .. ....3.400 ..1,401,161 . ...07/12/2021 ...
000201245 ... Fresno .. ...09/14/2020 .. ....3.530 .. 1,214,740 .2,061,645|...07/27/2023 ...
000201273 ... Edgar .... ...09/28/2020 .. ....3.400 489,588 . e . 2,155,300 |... 06/29/2020 ...
000201294 East Carroll ...09/02/2020 .|, 3.200 [ouvvnniiinnnnnnns 2,502,325 |..uviiieiiiiiiiiiiiiiiiiiiiees [ 2 S O AP A PP PPPPoY 5,423,300 |...07/10/2020 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
000201338 ....10/01/2020 ...|eeeiiiiiieeininnns 3.500 [oeeneieeiinieees 667,162 |-.eeeeeeeeeee e eeeeneeee [oee e K PO RSP RRRRP REPTPPTTRRRPPPTR IEPPRRRPRRRT 2,091,900 |...08/04/2020 ...
000201343 .... ...10/09/2020 .. ....2.850 ...01/10/2023 ...
000201344 .... McDonough .. ...10/07/2020 .. ... 2.950 ...08/26/2020 ...
000201359 ... Bureau ... ...10/15/2020 .. ....2.900 ...09/03/2020 ...
000201414 ... Lyon ...12/01/2020 .. ....3.000 . 2,340,970 |...09/09/2020 ...
000201826 ... Fresno County ...02/16/2022 .. ....3.900 . 2,863,747 |...05/04/2023 ...
000202242 . El Paso County . 01/21/2022 .3.630 |.. 12,000, 130 |... 10/17/2023 ...
000202244 . Sherman County . 01/05/2022 .3.450 |.. .5,000,000 |...10/22/2021 ...
000202253 . McDowel I County 01/31/2022 .6.610 |.. ..4,500,000 |.. .9,848,982 |... 12/31/2022 ...
000202254 ... McDowel | County .. ...01/31/2022 .. 2.500 ..3,000,000 .6,565,988 |...12/31/2022 ...
000202319 ... Sutter County .. ...01/19/2022 .. 3.400 .. 1,489,228 .2,391,181]...06/12/2023 ...
000202339 ... Napa County ...04/26/2022 .. 4.250 .. 1,500,000 .2,704,652 |...02/19/2022 ...
000202555 ... Martin County .. - ...04/18/2022 .. 3.700 ..8,500,000 ..16,966,000 |...08/31/2021 ...
000203167 ... oo foeeeeeee. |New Haven ....... . |CT.. ... 12/27/2023 .. 6.700 ..6,000,000 ..10,400,000 |...11/01/2023 ...
0199999. Mortgages in good standing - Farm Mortgages 145,507,443 44,517 375,005,511 XXX
000702950 ....cevvvnniiiiiniinines | e New YOrK .oovevvveeiiiiiiiiiiee i ....09/15/2017 ... 3.650 25,914,838 |...06/16/2023 ...
000702975 ... MIAMI ...11/02/2017 .. 4.070 .1,880,889 |...10/27/2023 ...
000702995 .... SOUTH JORDAN . ...03/01/2018 .. 3.540 .2,156,291...08/21/2023 ...
000702996 ... SOUTH JORDAN ...03/01/2018 .. 3.540 .2,031,941...10/17/2023 ...
000703003 .... NEW YORK (MANHATTAN) .. ...02/08/2018 .. 3.880 . 4,466,666 |...06/20/2023 ...
000703004 .... BOSTON ... .| MA... ...02/22/2018 .. 3.900 ..11,818,412]...06/13/2023 ...
000703008 . NEW YORK .3.600 |.. 12,251,544 |...06/28/2023 ...
000703010 . BOULDER ... .3.960 |.. ..755,000 |.. .1,045,990 |...04/12/2023 ...
000703014 . LOS ANGELES .6.000 |.. ..7,800,000 |.. .. 12/21/2023 ...
000703015 ... HENDERSON L[NV ...02/05/2018 .. 3.810 ..10/30/2023 ...
000703020 .... REDWOOD CITY . . [CA.. ...04/05/2018 .. 3.650 .. 11/08/2023 ...
000703026 ... LEWISVILLE ... TX... ...06/19/2018 .. 3.900 .3,715,288 |... 11/21/2023 ...
000703033 .... TEMPE ... AZ... ...02/20/2018 .. 4.040 .1,688,712...10/30/2023 ...
000703034 .... PASADENA CA.. ...04/02/2018 .. 3.650 . 4,044,296 |...10/30/2023 ...
000703042 .... PALO ALTO . . |CA.. ...06/15/2018 .. 4.250 12,245,199 ... 11/08/2023 ...
000703049 .... TX... ...07/31/2018 .. 4.210 5,772,000 |... 11/22/2023 ...
000703067 ... SAN FRANCISCO . |CA.. ...08/28/2018 .. 4.110 . 4,784,295 |...06/29/2023 ...
000703102 . SAN FRANCISCO .. .4.020 |.. .9,617,778 |...05/12/2023 ...
000703103 . WASHINGTON D.C. .4.120 |.. .9,615,152...08/30/2023 ...
000703126 . DALLAS ..... .4.530 |.. .24,598,831|.. 48,247,284 |...10/27/2023 ...
000703148 . ARLINGTON . L4.290 |.. ..7,195,883 |.. 10,926,000 |... 10/30/2023 ...
000703171 . HOUSTON . 05/29/2019 .4.180 |.. ..4,586,335 |.. .5,983,970 |...06/02/2023 ...
000703179 .... DALLAS TX.. ...07/26/2019 .. ... 3.750 ..5,000,000 .8,846,404 |... 10/17/2023 ...
000703523 ... Denver ... ...02/23/2022 ... e 1.270 ....12,500,000 ..15,552,885 |...06/21/2023 ...
000703639 .... Tampa ... ...08/02/2022 .. ....2.830 ....12,500,000 ..21,407,635 |...05/26/2023 ...
000703641 ... Lafayette . ...02/28/2022 .. ....3.040 ....12,500,000 ..18,968,585 |...06/02/2023 ...
000703643 ... oo ]eeeeeeeoo. | Seattle ... ... |VA... ...01/24/2022 .. L.l 1.220 ....10,140,273 ..12,438,941]...04/17/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 182,292,038 276,614,379 XXX
0899999. Total Mortgages in good standing 327,799,481 651,619,890 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 327,799,481 58,518 651,619,890 XXX

General Interrogatory:
1. Mortgages in good standing $

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
2. Restructured mortgages $ unpaid taxes $ s interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ «oounpaid taxes $ e interest due and unpaid.
4. Mortgages in process of foreclosure $ oo unpaid taxes $

interest due and unpaid.




S04

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
000203167 ..evvuuniiiiiiiiiiiiiiiiiieeeeanaes LT P P PPPPPP L0 O UUUUU FEPTTTTTONY 12/27/2023 .oovvvvis | 6.700 |ouniiiiiiiiiiiiiiii i 5,999,995 |..uuuiiiiiii i e 10,400,000
0199999. Mortgages in good standing - Farm Mortgages 5,999,995 10,400,000
0899999. Total Mortgages in good standing 5,999,995 10,400,000
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

5,999,99%

0,400,000

1
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SCHEDULE B - PART 3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
000199373 ... Osceola ... 04/26/2018 ...9,967,244 |. ..
000200408 ... Toombs ... 12/04/2019 ...1,855,138 |.
000200409 ... Toombs ... 12/04/2019 .
000703031 . .. |WAILEA . .03/02/2018 .. ..04/01/2023 .
000703069 ...evvvnniiiiiiinininins SUNNYVALE ... 08/30/2018 ..11/16/2023 ...2,000,000 |. ....2,000,000 |...
0199999. Mortgages closed by repayment 18,779,121 18,819,036
000199125 .... Minidoka .... 12/20/2017 .. ....15,379 [

000199131 .
000199152 .
000199158 .
000199159 ...
000199160 ...
000199191 ...
000199208 ...
000199210 ...
000199316 ...
000199352 ...
000199374 ...
000199379 .
000199425 .
000199452 .
000199465 ...
000199496 ....
000199521 ...
000199530 ...
000199680 ...
000199697 ...
000199698 ...
000199782 ...
000200045 .
000200061 .
000200075 .
000200085 .
000200131 .
000200136 ...
000200152 ...
000200173 ...
000200190 ...
000200260 ...
000200284 ...
000200552 .
000200573 .
000200735 .
000200736 .
000200753 .
000200788 ....
000200862 ...
000201229 ...
000201245 ...
000201273 ...

. [Lafayette
. [Douglas
. [Douglas
Douglas ...
Douglas
Clay ....
Dickinson ...
Montgomery ..
Rapides ...
Montgomery
Schuyler ....
. [Macoupin .
. [Prairie
. [0'Brien

Jefferson ...
Arkansas ...
Thayer ....
Thayer ....

. [Washington
. |Colusa ....
. | Vanderburgh .
. [Madera ....

. [Lincoln

Pulaski
Thomas ....

Crawford .
. |Fresno .
. |Dallam .
. [LaGrange .
. |Lee ..
. | Emmet
Dunklin ...

Waushara ...
Arkansas ....
Fresno ....
Edgar

000201294 .....vvvvvvrriiiiiiinnnns East Carroll ...coooeeviiiiiiiiiiiinnnnnnns

A2/22/2017 ..
.. 07/02/2018 ..

.04/05/2018 ..
.03/29/2018 ..
.04/25/2018 ..

.02/12/2019 ..
.04/03/2019 ..
.04/11/2019 ..
.06/13/2019 ..
.05/09/2019 ..

.04/29/2020 ..
.03/18/2020 ..
.02/28/2020 ..
... 06/10/2020 ..

.02/26/2020 ..

11/08/2017 ..

08/01/2018 ..
08/01/2018 ..
12/14/2017 ..
01/09/2018 ..
01/10/2018 ..
03/02/2018
03/14/2018
04/16/2018

04/12/2018
05/21/2018
07/13/2018
06/06/2018 ..
07/21/2018 ..
09/05/2018
09/05/2018
02/25/2019

04/15/2019
06/21/2019
07/11/2019
06/04/2019
06/14/2019
06/27/2019

04/23/2020
04/01/2020
09/09/2020
09/14/2020
09/28/2020
09/02/2020
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000201338 ....vvvvvvvvnnnnnnnnnnnnns [YOrk oo el N e e 10/01/2020
000201343 .....oovvvviiiiiiiiinnenns [CNASE i [l N e [ 10/09/2020 ...
000201344 .. McDonough . .. 10/07/2020
000201359 . |Bureau 10/15/2020 ...
000201414 . |Lyon 12/01/2020 ...
000201826 .. Fresno County ...02/15/2022 .
000202242 . |El Paso County .... 01/21/2022 ...
000202244 . [ Sherman County .... 01/05/2022 ...
000202319 .. Sutter County .. ...01/19/2022
000702975 L | MIAMI 11/02/2017 ...
000703026 . [LEWISVILLE ... 06/19/2018 ...
000703033 .. TEMPE ... ....02/20/2018
000703126 .. DALLAS .. ...12/19/2018
000703171 .. ... |HOUSTON ... 05/29/2019

0299999. Mortgages w

ith partial repayments

4,085,252

0599999 - Totals

22,864,373

39,916

22,904,288

22,904,288
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
................ Farmers Lloyds Insurance Company of Texas ....|......cco. |1PVING wvvevuiiieniinniieneinenns foeeeees T | e e vveennnenn[....09/30/1993 L. fooeeen ool ...l 7,858,644 |...... 20,672,371 |...... 20,672,371 |.......... 895,044 |.....ceuvvenneenn Joeeenaeenenen Jeeeeeneeeieees Jeeeeeeieeeieees Jeeeeeeiieeiineees e Jeeeeeens
5999999. Any Other Class of Assets - Affiliated 7,858,644 20,672,371 20,672,371 895,044 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 7,858,644 20,672,371 20,672,371 895,044 XXX

7,858,644 20,672,371 20,672,371 895,044

6299999 - Totals

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B..$ 1C..$ ... TE .8 e TF 8 e 1G .8 e
2B..% .. 2C..$

3B..%.. 3C..$

4B..$ 4C ..$

5B ..$ 5C..$...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
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
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 ......ovvvvvvvvnnnnnns [ 8D e | s LA e 2,133,910 |...85.5938 |.............. 1,858,240 [...oeeeennnn 2,171,000 |.eevvennnnnnns 2,182,101 [ o 1,024 [ i e 3125 |...... 3.218 ...02/20/2013 ...|....02/15/2043 ...
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 ... LA .. 323,463 |...85.5938 |... ..329,000 |.. 828576 oo e 157 e e s 3125 |...... 3.219 ....02/20/2013 ...|....02/15/2043 ...
912810-TB-4 ..... US TREASURY N/B 1.875 11/15/2051 ... LA .. 112,531 ]...63.3750 |... . 130,000 |.. G121 s o409 | e e 1.875 |...... 2.538 ....04/05/2022 ...|....11/15/2051 ...
912810-TS-7 ..... US TREASURY N/B 3.875 05/15/2043 ... LA ...95.5156 |... .2,000,000 |.. ....1,940,813 e 1125 s e s 3.875 |...... 4.140 ....07/05/2023 ...|....05/15/2043 ...
912828-G3-8 ..... US TREASURY N/B 2.25 11/15/2024 .... LA ...97.7383 |... ..560,000 |.. PG 4 D PR AR RN 2.250 |...... 1.928 ...03/31/2015 ...|....11/15/2024 ...
91282C-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 ... LA ...93.6406 |... ... 760,000 |.. 713,526 e 21,780 oo e s 0.250 |...... 4.345 ....09/30/2022 ...|....07/31/2025 ...
912820-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... LA ...98.6094 |... .1,245,000 |.. ... 1,242,256 e 9,804 i e e 0.375 |...... 1.141 ....01/18/2022 ...|....04/15/2024 ...
91282C-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... LA ...98.6094 |... ..515,000 |-eeevrnneeeeenn513,865 [oeniiiiiiiiiiies o 337 e oo e 0.375 |...... 1.141 ....01/18/2022 ...|....04/15/2024 ...
912820-CB-5 . US TREASURY N/B 1.625 05/15/2031 LA ...85.7969 |. .. 5,139,233 |. .5,990,000 ..(18,558) |. .1.625 |......1.281 ...12/06/2021 ..
91282C-CJ-8 . US TREASURY N/B 0.875 06/30/2026 LA ...92.4609 |. ..550,143 |. ..595,000 .0.875 |......0.809 ....09/22/2021 ..
912820-CJ-8 . US TREASURY N/B 0.875 06/30/2026 LA ...92.4609 |. ..651,850 |. . 705,000 .0.875 |......0.797 ....00/22/2021 .. .
91282C-CP-4 ... US TREASURY N/B 0.625 07/31/2026 ... LA ...91.6016 |... 719,072 |.... . 785,000 |.. e T18 15T s [ 24,085 | [ e 0.625 |...... 4.181 ....09/28/2022 ...|....07/31/2026 ...
91282C-DH-1 ... US TREASURY N/B 0.75 11/15/2024 ... LA ...96.4922 |... 3,377,227 |.... 03,498,102 [ 2,044 L e e 0.750 |...... 0.810 ....12/29/2021 ...|....11/15/2024 ...
91282C-DJ-7 ..... US TREASURY N/B 1.375 11/15/2031 ... LA ...83.0625 |... 1,661,250 |.... e 1,950,072 [ e 5,883 [ e e 1.375 |...... 1.722 ....01/24/2022 ...|....11/15/2031 ...
912820-DY-4 ... US TREASURY N/B 1.875 02/15/2032 ... LA .. 86.0000 |... 002,533,085 [oeniiiiiiiiinnns e 7,808 [ e e 1.875 |...... 2.237 ...04/06/2022 ...|....02/15/2032 ...
91282C-DZ-1 ..... US TREASURY N/B 1.5 02/15/2025 LA ...96.5000 |... reeeeneeneeeenn 500,000 [oneniiiinnnnn 97,828 e e 1,859 | [ s 1.500 |...... 1.891 ....03/10/2022 ...|....02/15/2025 ...
912820-EA-5 ..... US TREASURY N/B 1.5 02/29/2024 ... LA ...99.3516 |... 2,980,547 |..............3,000,000 |.............. 3,000,972 |...ccovvvrirrinnn Jonneennnn (71 [ s e 1.500 |...... 1.315 ....08/01/2022 ...|....02/29/2024 ...
91282C-ED-9 ... US TREASURY N/B 1.75 03/15/2025 .. LA ...96.6289 |... 2,753,924 |.... 2,828,317 [eeieieieiiiieee e 17572 s e e 1.750 |...... 2.407 ...04/05/2022 ...|....08/15/2025 ...
912820-EE-7 ..... US TREASURY N/B 2.375 03/31/2029 ... LA ...92.8594 |... 1,485,750 |.... 1,571,468 s e 5,120 [ e e 2.375 |...... 2.756 ....04/12/2022 ...|....03/31/2029 ...
91282C-EF-4 . US TREASURY N/B 2.5 03/31/2027 ... LA ...95.5938 |. 1,433,906 |. . 1,495,493 |.. . ......2.613 ....04/05/2022 .. 03/31/2027
91282C-EH-0 . US TREASURY N/B 2.625 04/15/2025 LA ...97.5273 |. ..2,438,184 |. .2,496,722 |.. .2.625 |......2.747 ....04/26/2022 .. 04/15/2025
91282C-EM-9 . US TREASURY N/B 2.875 04/30/2029 LA ...95.1563 |. 1,522,500 |. 01,599,721 |.. .2.875 |......2.902 ....06/19/2022 .. 04/30/2029
91282C-EP-2 . US TREASURY N/B 2.875 05/15/2032 LA ...92.7031 ..7,138,141 |. 7,676,385 .2.875 |......2.937 ....06/23/2022 .. 05/15/2032 ...
91282C-EQ-0 . US TREASURY N/B 2.75 05/15/2025 .. LA . 20,819,295 |...97.6016 |. .20,437,767 |. 20,940,000 20,851,250 .2.750 |......3.106 ...09/01/2023 .. 05/15/2025 ...
912820-EQ-0 ..... US TREASURY N/B 2.75 05/15/2025 .. LA 878,969 |...97.6016 |... 858,894 |.... ... 880,000 |.. 879,609 [..oevvviviniiiiene foeviinnnnnn 280 [ o e 2.750 |...... 2.810 ...09/01/2023 ...|....05/15/2025 ...
91282C-FN-6 ..... US TREASURY N/B 4.25 09/30/2024 .. LA ...99.4883 |... 204,872 oo e 19 | e s 4.250 |...... 4.513 ....10/13/2022 ...|....09/30/2024 ...
912820-GM-7 ..... US TREASURY N/B 3.5 02/15/2033 ... LA ...97.0156 |... 139,886 | el T e e 3.500 |...... 3.540 ....04/21/2023 ...|....02/15/2033 ...
912820-GS-4 ... US TREASURY N/B 3.625 03/31/2030 ... LA ...98.4922 |... 3,043,209 [oennieiiiiieee oo (BTA) | e e 3.625 |...... 3.391 ...04/07/2023 ...|....03/31/2030 ...
912820-HK-0 ..... US TREASURY N/B 4 06/30/2028 LA . 100.4844 |... e 300,000 [anniiiinnnnn 299,173 | e 122 L e e 4.000 |...... 4.112 ....07/20/2023 ...|....06/30/2028 ...
91282C-HV-6 US TREASURY N/B 5 08/31/2025 LA . 100.9336 |....ccevnnnnns 5,092,100 |.... 25,047,830 [oeeeeeeiniiiieee feeeeeneeeee (884) [ e e 5.000 |...... 4.984 ....09/25/2023 ...|....08/31/2025 ...
91282C-HX-2 . US TREASURY N/B 4.375 08/31/2028 LA . 102.1484 |. .. 3,983,789 |. .3,901,476 |.. .4.375 |...... 4.3% ....00/05/2023 .. 08/31/2028 ...
91282C-HY-0 . US TREASURY N/B 4.625 09/15/2026 LA . 101.3984 |. ..7,097,891 |. .6,979,174 |.. .4.625 |......4.79%5 ....10/10/2023 .. 09/15/2026
91282C-J8-8 . US TREASURY N/B 5 09/30/2025 ..... LA . 101.0273 |. .31,065,908 |. 30,763,589 |.. .5.125 |......5.161 ....10/13/2023 .. 09/30/2025
91282C-JK-8 . US TREASURY N/B 4.625 11/15/2026 LA . 101.5938 |. ..5,079,688 |. .5,022,044 |.. .4.625 |......4.502 ....12/08/2023 .. 11/15/2026 ...
912820-JL-6 ..... US TREASURY N/B 4.875 11/30/2025 ... J RO R . . 101.0508 |... ... 25,262,695 |.... ...25,082,585 2 (8,352) | e s 4.875 |...... 4.738 [MN ...... oo |....12/08/2023 ... )....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 144,162,250 147,285,000 147,059,469 101,331 XXX XXX XXX 1,487,041 XXX XXX
36179Y-AR-5 ..... G2SF POOL MA9016 . [ I LA .. 1,331,686 |...99.2471 |..........e 1,374,689 |.... 1,385,088 |.. ... 1,333,949 e 2,719 i e e 5.000 |...... 5.904 [MON ..... A . 23,135 |....08/02/2023 ...|....07/20/2053 ...
36179Y-AS-3 ..... G2SF POOL MA9017 . 4 1.A .. 1,367,011 |. 100.5632 |. . 1,383,603 1,367,774 |.. .5.500 |......5.910 6,342 . 25,428 |....08/02/2023 .. 07/20/2053
362258-0J-0 . GNSF POOL 781357 . 4 1.4 .. . 100.0345 |. ...696 .7.000 |......8.261 .. 56 |....11/19/2001 .. 10/15/2025 ...
362258-0L-5 ... GNSF POOL 781359 . N LA 1099.9878 |.eeeeineeeeeee 9T | 0T B8 | D e e e 6.500 |...... 8.001 ...11/19/2001 ...|....12/15/2025 ...
362258-0N-1 ... GNSF POOL 781361 . I L LA . 100.4812 |... e 2,708 [ [ 27 e L e 7.500 |...... 9.030 - ....11/19/2001 ...|....12/15/2025 ...
362258-0R-2 ..... GNSF POOL 781364 . N LA .. 409 |. 104.9810 |... 803 [ 05 e e (D) e [ s 8.000 |...... 8.048 .33 |....11/19/2001 ... |....12/15/2030 ...
3622AA-4R-2 ... G2SF POOL 785432 ...evvvniiiiivnnnniiiiiiniinninriinninnenns fone ven | onnnns 4. LA e 15,878,848 |...86.5309 15,277,305 |............. 15,741,089 |oeenniiiiinnnnns fooeinnnnn (69,486) |ovvenniiiiiiinns i ounne 2.500 |...... 2.084 385,001 |....05/19/2021 ...|....04/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 18,581,771 | XXX 15,989,987 18,050,312 18,447,107 (65,806) XXX XXX XXX 43,968 433,914 XXX XXX
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831641-FU-4 ..... SBIC 2022-10B 1 4.262 09/10/2032 ABS ........coovvveefone vun]vnnnnns 4 | TA i 116,173 ]...97.1036 |.....oeveeennnnn 112,808 [..oovvvennnnnnns 116,173 | 116,230 [oovvvviiniiiinnn Joniiiniinnnns [ P UPPIN FPTTT 4.262 |...... 4.206 [MS ... [iviiniiiiiinns 1,655 [oeeiiiiiinnnnns 4,754 ....00/14/2022 ...]|....09/10/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 116,173 [ XXX 112,808 116,173 116,230 (15) XXX XXX XXX 1,655 4,754 XXX XXX
0109999999. Total - U.S. Government Bonds 165,622,080 | XXX 160,265, 045 165,451,485 165,622,806 35,510 XXX XXX XXX 1,113,572 1,925,709 XXX XXX
168863-DL-9 ..... REPUBLIC OF CHILE 3.5 01/25/2050 ......ceevvvvunnenees foun e 1FFE .. ...75.8040 |. . 750,000 746,188 |.. . 11,302 . 26,250 |....06/17/2019 .. 01/25/2050 ...
25714P-DZ-8 ..... DOMINICAN REPUBLIC 6 07/19/2028 ... .|D. .3.CFE .. ...99.9700 |. .2,000,000 .1,999,400 |.. 120,000 |....07/12/2018 .. 07/19/2028 ...
455780-BV-7 ..... REPUBLIC OF INDONESIA 4.75 01/08/2026 .. D...... .. 2.BFE ..|... .. 995,990 |...99.8670 |... 999,043 ... 47,500 |....12/01/2015 ...|....01/08/2026 ...
486661-AF-8 ..... REPUBLIC OF KAZAKHSTAN 4.875 10/14/2044 D...... .. 2.BFE ..|... .. 322,350 |...96.2820 |... ....319,917 . 14,625 |....06/04/2019 ...|....10/14/2044 ...
617726-AG-9 ..... KINGDOM OF MOROCCO 5.5 12/11/2042 D...... .. 3.AFE ..|... ...90.6870 |... ....548,656 . 33,275 |....06/07/2019 ...|....12/11/2042 ...
698299-AV-6 ..... REPUBLIC OF PANAMA 7.125 01/29/2026 .. D...... .. 2.CFE ..|... . 102.0120 |... . 71,250 |....11/18/2005 ... |....01/29/2026 ...
698299-All-4 ..... REPUBLIC OF PANAMA 6.7 01/26/2036 .... D...... .. 2.CFE ..|... ...99.0530 |... .. 130,516 |....01/26/2006 ...|....01/26/2036 ...
718286-AY-3 ..... REPUBLIC OF PHILIPPINES 9.5 02/02/2030 .... D...... .. 2.BFE ..|... . 125.4860 |... ....5,117,981 475,000 |....10/18/2005 ... |....02/02/2030 ...
718286-BB-2 ..... REPUBLIC OF PHILIPPINES 7.75 01/14/2031 ... D...... .. 2.BFE ..|... . 118.5170 |... ....01/04/2006 ...|....01/14/2031 ...
T7586R-AF-7 ..... ROMANIA 5.125 06/15/2048 ......ccvvuueeeeeinnnnaaaeenns fon e [ [T .. 2.CFE .. ...85.3930 . ...06/03/2019 ...|....06/15/2048 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 12,813,797 | XXX 14,088,163 13,103,000 12,763,416 108,991 5,755 XXX XXX XXX 378,354 946,666 XXX XXX
0309999999. Total - All Other Government Bonds 12,813,797 | XXX 14,088, 163 13, 103,000 12,763,416 108,991 5,755 XXX XXX XXX 378,354 946,666 XXX XXX
13063A-5E-0 ..... CALIFORNIA ST 7.5 04/01/2034 ......ccvvvnvvvvinnnnnnnnns foee e | s T | T.CFE | 3,165,460 |. 121.1304 |.............. 2,422,608 |.......oennnn. 2,000,000 |.eeevunninnns 2,970,735 |oueeiiiiiiinnes forriienns (83,603) 150,000 |....08/18/2021 ...|[....04/01/2034 ...
13063A-70-0 ..... CALIFORNIA ST 7.3 10/01/2039 N A .. 1.CFE ..|... 3,238,500 |. 121.3243 |.............. 2,426,486 |.... 3,076,824 | e (69,419) |. .. 146,000 |....08/18/2021 ...|....10/01/2039 ...
13063B-FR-8 ..... CALIFORNIA ST 7.625 03/01/2040 ... N .. 1.CFE ..|... 5,733,745 |. 125.7273 |.veveennnn 4,802,783 |.... 05,540,701 [ [ (92,598) |. .. 291,275 |....09/26/2022 ... |....03/01/2040 ...
13063B-JC-7 ..... CALIFORNIA ST 7.6 11/01/2040 .. N A .. 1.CFE ..|... ...2,985,918 |. 128.3144 |.............. 2,200,592 |.... 2,872,498 | [ (54,095) ....11/10/2021 ...|....11/01/2040 ...
13063C-60-8 ..... CALIFORNIA ST 5 08/01/2034 .. 2 .1.CFE .. . 11,460,160 |. 106.6376 |. .10,663,760 |. 10,486,134 |.. .(178,833) |. ....11/15/2019 ..
13063D-C4-8 . CALIFORNIA ST 1.7 02/01/2028 .. . .. 1.CFE .. 884,920 |...90.5187 |. ..905,187 |. 910,686 |.. ... 19,693 |. ....09/06/2022 ..
20772G-F4-5 ..... CONNECTICUT ST 5.85 03/15/2032 1 .1.DFE .. 4,518,951 . 106.9501 .. 3,609,566 |. . 4,250,534 |.. .(119,135) | ....09/21/2021 .. .
20772J-AC-6 ..... CONNECTICUT ST 5.09 10/01/2030 ... .. 1.DFE ..|... 3,303,765 |. 101.1142 |.............. 2,932,312 |.... 3,160,113 [ [ (74,572) |. ...02/02/2022 ...|....10/01/2030 ...
419792-87-0 ..... HAWAIT ST 2.192 10/01/2032 .. 1.CFE ..|... .. 1,500,000 |...83.0864 |.............. 1,246,296 |.... .... 1,499,995 ....09/30/2021 ...}|....10/01/2032 ...
452151-LF-8 ..... ILLINOIS ST 5.1 06/01/2033 .. 1.G FE ..|... ...98.8878 |..cevvrnnnnnns 4,449,951 |.... ....5,123,005 ....08/18/2021 ...|....06/01/2033 ...
57582P-UE-8 ..... MASSACHUSETTS ST 5.456 12/01/2039 .. .. 1.B FE ..|... . 104.7291 |.oooovinnnnnns 3,927,341 |.... .... 3,946,675 . ....00/23/2022 ...|....12/01/2039 ...
57582R-G3-4 ... MASSACHUSETTS ST 2.514 07/01/2041 .. .. 1.BFE ..|... L 748781 |t 1,497,562 |.... .... 1,860,137 ... 50,280 |....02/11/2022 ...|....07/01/2041 ...
57582R-LJ-3 ..... MASSACHUSETTS ST 4 09/01/2042 .. 1.B FE ..|... . 100.7593 |.....covnnnnns 7,642,593 |.... ... 1,750,630 .. 303,400 |....11/15/2019 ...|....09/01/2042 ...
57582R-YN-0 ..... MASSACHUSETTS ST 2.663 09/01/2039 .. .. 1.BFE ..|... ...80.4648 |.............. 2,105,868 |.... . . ... 2,665,303 ... 69,687 |....01/12/2022 ...|....09/01/2039 ...
646039-XV-4 ..... NEW JERSEY ST 2.25 06/01/2026 .... .. 1.EFE ..|... ...94.7577 |... 720,159 |.... ... 760,000 |.. 723,997 . 17,100 |....04/13/2023 ...|....06/01/2026 ...
68607L-XQ-5 ..... OREGON ST 5.892 06/01/2027 .. .1.BFE .. . 102.5102 |. .. 1,025,102 |. .1,000,000 1,028,552 |.. ..(13,314) | . 58,920 |....09/20/2022 .. 06/01/2027
882722-KF-7 ..... TEXAS ST 5.517 04/01/2039 1AFE .. . 107.5802 |. ..2,044,024 |. .1,900,000 . 2,634,240 |.. .. (44,288) |. 104,823 |....09/21/2021 .. 04/01/2039
882724-X8-1 ..... TEXAS ST 1.944 10/01/2031 ... .. 1.LAFE .. ...83.7990 |[. ..1,885,478 |. .2,250,000 02,289,972 e e . 43,740 |....11/03/2021 .. 10/01/2031
882830-AP-7 ..... TEXAS ST TRANSPRTN COMM 2.562 04/01/2042 ............feen ... e 1AFE .. ...76.5946 |. ..1,581,678 |. 1,948,744 |.. . 52,905 |....02/18/2022 .. 04/01/2042 ...
917542-QV-7 ..... UTAH ST 3.539 07/01/2025 e 1... . 1.LAFE ..|... ...98.9238 |....coununnnns 1,151,941 |.... .... 1,165,473 . 53,079 |....07/26/2022 ...|....07/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 68,506,648 | XXX 59,241,287 57,901,603 65,864,948 (865,409) XXX 857,250 2,800,577 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 68,506,648 [ XXX 59,241,287 57,901,603 65,864,948 (865,409) XXX 857,250 2,800,577 XXX XXX
167486-Hi-4 ... CHICAGO IL 6.207 01/01/2036 .... N A |- 2.AFE L. .. 130,833 |. 100.2732 |... . 105,000 |.. ... 127,007 .. (1,691) ] o o 3,259 |... ....09/03/2021 ...|....01/01/2036 ...
167486-PG-8 ..... CHICAGO IL 5.432 01/01/2042 . mi L2.AFE .. 555,275 |...88.4463 |. .547,461 |.. (3,546) |. . 12,494 LLA1712/2021 01/01/2042 ...
167486-SD-2 ..... CHICAGO IL 6.314 01/01/2044 .... N L2.AFE .. 202,397 |...97.3446 |. 198,753 |.. . (1,747) ). 4,893 ... 11/12/2021 .. 01/01/2044 ...
167560-PL-9 ..... CHICAGO IL MET WTR RECLA 5.72 12/01/2038 .... N .. 1.B FE ..|... 5,843,288 . 106.7474 |... s .. ....5,618,215 ....00/22/2021 ...|....12/01/2038 ...
180848-07-1 ... CLARK CNTY NV 2.75 11/01/2038 ...eevveueieernnmmaaneene oo ven [ nnnnns 2 teieennns L ABFE | 4,515,660 [...77.1649 [.............. 3,472,421 |.oooennnnnnnns 4,500,000 f....cceunnnnns 4,511,128 ...10/16/2020 ...|....11/01/2038 ...
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442331-3(-8 ..... HOUSTON TX 3.961 03/01/2047 .....ovvvvvvnniiiviininnens oo e | s T .1.DFE .. ...88.8382 |........eennns 1,758,996 [.....cccevn 1,980,000 [...eeevennnn 1,938,103 |oovvvveiiiiiiinn o 841 [ i [08.961 [l 4.242 ....00/14/2022 ...|....03/01/2047 ...
54438C-PA-4 ... LOS ANGELES CA CMNTY CLG 6.75 08/01/2049 .... N A .. 1.BFE ..|... 1247721 |t 1,247,721 |.... 1,688,480 |o.eeeieiiiiieeee e (21,904) [ e e 62750 | 2.674 ....09/23/2021 ...|....08/01/2049 ...
54438C-YM-8 ... LOS ANGELES CA CMNTY CL 1.606 08/01/2028 .... N .. 1.B FE ..|... ...89.5777 |... 2,082,128 o e 41,738 [ s neel 10606 |l 3.908 ....07/19/2022 ...|....08/01/2028 ...
54438C-YN-6 ... LOS ANGELES CA CMNTY CL 1.806 08/01/2030 .... N A .. 1.BFE ..|... ...85.6441 | ..ooiiiii i 757,950 |ovninniiennnn.. 885,000 [ooeieeeninneeen 894,075 |oveeeeiiiiiies feeeeeeen s (1,400) | e 221,806 . 1.629 ....09/20/2021 ...|....08/01/2030 ...
544646-7R-6 ..... LOS ANGELES CA UNIF SCH 6.758 07/01/2034 .... N .. 1.DFE ..|... . 113.1040 |.............. 3,257,395 |..............2,880,000 |.............. 3,934,087 |oeevvvvrrrvnnnnns foerrees (111,566) |oevvnnniiiiiinns oo s s 2.067 ....08/19/2021 ...|....07/01/2034 ...
592112-DR-4 ..... MET GOVT NASHVILLE & DA 5.707 07/01/2034 .... N A .. 1.BFE ..|... . 106.8737 |... 290,589 |evveeeeeeennins foeeeeeen (6,722) | e |22 BU707 2.359 1171272021 ... |....07/01/2034 ...
64763F-20-2 ..... NEW ORLEANS LA 2.054 09/01/2028 .. 1.F FE ..|... ...89.1632 |... 1,999,078 [ i [ s 002,054 | 2.054 ....10/08/2021 ...|....09/01/2028 ...
64763F-2X-0 ..... NEW ORLEANS LA 2.22 09/01/2029 ... .. 1.F FE ..|... .. 88.0167 |... i 2,734,965 |oeeeeeeiiiiiiees Jeeeeeniieeeeeiis e e [00002.2.220 | 2.220 ....10/08/2021 ...|....09/01/2029 ...
64763F-2Y-8 ..... NEW ORLEANS LA 2.32 09/01/2030 .. 1.F FE .. ...86.5712 |. ..2,783,264 |. .3,214,955 |.. .2.320 ....10/08/2021 .. 09/01/2030
64966H-MV-9 ..... NEW YORK NY 5.206 10/01/2031 .1.CFE .. . 103.1446 |. .. 773,585 |. 863,806 |.. .1.951 ....09/23/2021 .. 10/01/2031
649660-XB-1 ..... NEW YORK NY 1.88 08/01/2031 . .1.CFE .. ...82.7545 |. .. 2,482,635 |. .2,993,198 |.. oo 1,912 ....09/02/2021 .. 08/01/2031 ...
718814-7Z-2 ..... PHOENIX AZ 5.269 07/01/2034 .... .. 1.BFE ..|... . 102.3090 |... 905,435 |.... ... 885,000 |.. e 1,046,697 |oiiiiiiiiiiieee e (26,382) [ e [0n2.5.269 | 1.894 ...07/04/2023 ...|....07/01/2034 ...
797355-P9-9 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2029 ... .. 1.DFE ..|... ...87.6444 |.............. 7,121,108 |.... .8,125,000 |.. 8,191,575 [ i 208345 [ e e e 5.000 ....08/02/2012 ...|....07/01/2029 ...
797355-02-3 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2030 ... .. 1.DFE ..|... ...83.7764 |...covnnnnnnns 6,831,965 |.... .8,155,000 |.. 5,877,564 |oeeeeiiiiiieee e 288,672 [eeeiiciiieees e e e 5.100 ....04/10/2012 ...|....07/01/2030 ...
797355-115-9 ... SAN DIEGO CA UNIF SCH DIST 0 07/01/2036 ... .. 1.DFE ..|... ...50.6900 |..........n... 2,534,500 |.... 2,53 117 e e 134,067 [ e e e 5.510 ....04/02/2014 ...|....07/01/2036 ...
797355-116-7 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2037 ... .. 1.DFE ..|... L A7.7570 |oeeeeennnnnns 2,387,850 |.... 2,387 487 e e 127136 [ e e e 5.551( ... e |-...04/02/2014 ...]....07/01/2037 ...
797356-DM-1 ..... SAN DIEGO CA UNIF SCH D 2.164 07/01/2032 .... .. 1.AFE ..|... .. 1,000,000 |...82.0788 |... e 1,000,000 [oenniiiiiiiniees oevviiiiiiiiiien e i e 2,164 | 2.164 [JJ ....... .... 10,760 |... . 21,640 |....10/07/2021 ...|....07/01/2032 ...
797356-DN-9 ... SAN DIEGO CA UNIF SCH D 2.314 07/01/2033 .... .. 1.AFE ..|... .. 1,000,000 |...81.3098 |... 813,098 |.... e 1,000,000 [.eeeeeeeniiieee feeeemniieeeeeenee e e [ 2.314 2.314 (W ....... ... 11,506 |... . 23,140 |....10/07/2021 ...|....07/01/2033 ...
797683-HJ-6 ..... SAN FRANCISCO CA CMNTY 3.165 06/15/2041 ... .. 1.EFE ..|... .. 2,000,000 |...80.4564 |.............. 1,609,128 |.... 1,999,959 [ v (1) e e 00230165 | KRS (V) E N 2,813 |... ... 63,300 [....12/02/2020 ...|....06/15/2041 ...
880338-L2-8 ..... TENDER OPTION BOND TRUST VAR 05/01/2029 .. 1.CFE .. . 17,537,065 |. 124.6398 |. .18,664,810 |. 16,375,095 |.. .(199,532) |. ......8.645 268,645 1,236,769 |....07/21/2016 .. 05/01/2029 ...
898735-UT-0 ..... TUCSON AZ COPS 2.232 07/01/2034 .. .. 1.DFE ..|.. .. 3,400,000 )...79.5217 |....eennnns 2,703,738 |.... .3,400,000 |.. .... 3,400,001 |..... e e feeeiis 002,232 [ 2.282|dJ ....... ... 37,733 |... . 75,888 |....02/18/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 69,786,495 [ XXX 72,380,348 79,745,000 75,399,423 390,893 XXX XXX 686,502 2,545,209 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 69,786,495 | XXX 72,380,348 79,745,000 75,399,423 390,893 XXX XXX 686,502 2,545,209 XXX XXX
02765U-EK-6 ..... AMERICAN MUNI PWR-OHIO 8.084 02/15/2050 .......cccvvn foon ven ] vunnnns Tons .. 1.F FE .. L 1347679 |oeeeeeiies 249,321 [.oeeeennieeeee 185,000 |oveeeeeeee 337,844 oo foeeeeeee (4,609) |-veuneeeeemnnnnee foreeeemeiiiieeeenn [-0nn..8.084 | 3.031 [FA oo oeeeeniieeeeene 5,650 1171272021 ... |....02/15/2050 ...
03255L-AA-T7 ..... ANAHEIM CA PUBLIC FING AUTH 6 09/01/2024 .... I 1EFE ... . 102.1239 |..oooennnnnnns 1,286,761 |.... s 1271890 [ | (17,118) .... 25,200 |... ....00/02/2022 ...|....09/01/2024 ...
04780M-TL-3 ..... ATLANTA GA ARPT REVENUE 5 01/01/2032 ... 2 .DFE .. . 100.0000 |. .. 3,250,000 |. 3,250,000 .3,250,104 |.. ..(38,102) |. . 80,799 ....04/03/2014 .. 01/01/2032
047870-NE-6 ..... ATLANTA GA WTR & WSTWTR REV 5 11/01/2040 . 2 .CFE .. . 101.7930 |. 11,197,230 |. 11,000,000 11,243,428 |.. (177,028) . ....11/15/2019 .. 11/01/2040
052414-RX-9 ..... AUSTIN TX ELEC UTILITY 3.087 11/15/2031 .. 1 .DFE .. ...89.7299 |. .. 448,650 |. . 500,000 499,998 i [ (1) ....05/28/2019 .. 11/15/2031
052476-G8-5 ..... AUSTIN TX WTR & WSTWTR SYS 5 11/15/2039 -2 .CFE .. . 100.7993 |. .. 5,039,965 |. .5,000,000 .5,027,649 |.. .. (74,349) |. ....07/23/2014 .. 11/15/2039 ...
072024-NU-2 ..... BAY AREA CA TOLL AUTH T 6.918 04/01/2040 . N .DFE .. . 118.5685 |. .. 2,430,654 |. .2,050,000 .2,888,723 |.. .. (56,140) | ...01/11/2022 .. 04/01/2040 ...
072024-XG-2 ..... BAY AREA CA TOLL AUTH T 2.019 04/01/2030 .... B L .CFE ..|... ...86.3439 |.......ccenns 2,158,598 |.... .2,500,000 |.. ... 2,499,993 ....03/03/2021 ...|....04/01/2030 ...
114894-WJ-3 ..... BROWARD CNTY FL ARPT SYS RE 5 10/01/2045 ... 2 ... EFE . . 101.0085 |....ccevennnnn 1,671,691 |.... . 1,655,000 |.. ....1,721,864 ....11/15/2019 ...|....10/01/2045 ...
13067W-RE-4 ..... CALIFORNIA ST DEPT OF WT 1.16 12/01/2027 .... B L BFE. ...88.7353 |.....oounnnnns 1,140,249 |.... .1,285,000 |.. ....1,172,928 ....07/25/2022 ...|....12/01/2027 ...
130770-ML-3 ... CALIFORNIA ST UNIV REVE 0.885 11/01/2025 . N L .DFE . ...93.4406 |... .1,410,000 |.. ....1,325,010 . ....09/20/2022 ...|....11/01/2025 ...
130770-PA-4 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2039 ... 2. 1.4 .. . 101.8216 |... ..265,000 |.. ......... (12,427) |. ....04/28/2021 ...|....11/01/2039 ...
130770-PB-2 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2044 ... 2 ... A . 101.8216 |... 285,100 |.... ... 280,000 |.. 290,968 |....ccvvvniiiieeen feeeennnnn (13,131) [ ...04/28/2021 ...|....11/01/2044 ...
130770-PS-5 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2039 2 .1.DFE . 101.8310 |. .. 3,803,388 |. .3,735,000 .3,874,242 |.. (166,410) . ....04/28/2021 .. 11/01/2039 ...
130770-PT-3 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2044 2 .1.DFE. . 101.8263 |. ..3,787,938 |. .3,720,000 . 3,855,273 |.. .(161,530) | ....04/28/2021 .. 11/01/2044
130770-QU-9 ..... CALIFORNIA ST UNIV REVE 2.795 11/01/2041 . 1 .1.DFE. ...74.6926 |. .. 4,156,643 |. .5,565,000 .5,583,505 |.. (2,151) | ....09/21/2021 .. 11/01/2041
155048-BB-6 ..... CENTRL PUGET SOUND WA RE 4.75 02/01/2028 . 2 .1.BFE. . 100.1518 |. ..2,433,689 |. . 2,429,611 |.. ....02/02/2023 .. 02/01/2028
155498-JJ-8 . CENTRL TX REGL MOBILITY 2.635 01/01/2032 . 2 . 1.GFE .. ...84.2147 |. .. 1,259,010 |. .1,518,975 |.. . 39,393 |....02/12/2021 .. 01/01/2032 ...
155498-VH-8 ..... CENTRL TX REGL MOBILITY 2.274 01/01/2030 .... - 1.GFE ... L..86. 1141 |t 1,722,282 |.... .... 1,999,999 N . 45,480 |....10/06/2021 ...|....01/01/2030 ...
167725-AC-4 ..... CHICAGO IL TRANSIT AUTH 6.899 12/01/2040 . |- 1.CFE ... . 113.5887 |.oooevennnnnns 2,683,733 |.... 3,262,284 [ e (76,793) . .. 163,001 |....12/02/2022 ...|....12/01/2040 ...
167736-SJ-7 ..... CHICAGO IL WTR REVENUE 5.75 11/01/2030 .... B - 2.AFE L. . . 108.0574 |... ... 18,715,542 |.... . 17,890,773 e e (135,467) |. .. 995,900 |....11/02/2022 ...|....11/01/2030 ...
20281P-KT-8 ..... CMWLTH FING AUTH PA 3.864 06/01/2038 .......ocovvvvnnefone vun]vnnnnns 1T LAEFE 4,438,840 [...91.0578 |[.............. 3,642,312 |...oovvnnnnnns 4,000,000 |..ceeunnnnnnns 4,383,848 |.....oooeiiiiiiins ovreenns (28,318) 154,560 |....01/11/2022 ...]....06/01/2038 ...
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20281P-NE-8 ..... CMWLTH FING AUTH PA 2.991 06/01/2042 ......cevvvvvvenfone e nnnnns T CEFE e 2,083,740 |...77.7784 |.........e.... 1,555,568 |......vneeen 2,000,000 |.eeevenninnns PAVZETR ST PO RPN 1115 ) AR R R 2.991 [...... 2.714 ....09/10/2021 ...|....06/01/2042 ...
21969A-AK-8 ..... CORONA CA PENSN OBLIG 2.342 05/01/2031 N L 1.B FE ..|... ...83.0637 |..ccevnnnnnnns 2,076,593 |.... .2,500,000 |.. 002,500,010 [eeneeeeiniiiiees foeeerrniieeee (B) foeeeeeeeeieees oo e 2.342 |...... 2.342 ....09/30/2021 ...}|....05/01/2031 ...
2352414 ... DALLAS TX AREA RAPID TR 2.613 12/01/2048 .... 2. 1.B FE ..|... ...68.9954 |.............. 1,379,908 |.... .2,000,000 |.. 1,484,024 [ e 14828 [ e e 2.613 |...... 4.607 ....04/19/2022 ...|....12/01/2048 ...
249182-HH-2 ... DENVER CITY & CNTY CO ARP 5.5 11/15/2028 ... N2 e | LEFE L . 100.2356 |....cceunnnnns 2,505,890 |.... .2,500,000 |.. 02,500,521 [oueieeeeiieeeee e (16,075) [eeeecceeeees o e 5.500 |...... 4.712 ....07/11/2013 ...|....11/15/2028 ...
249182-HL-3 ... DENVER CITY & CNTY CO ARP 5.5 11/15/2031 .... 2. .. 1.EFE ..|... . 100.1436 |.......oennnns 2,503,590 |.... 02,500,310 [oueneiiiiiinnnns e (11,182) s o e 5.500 |...... 4.952 ....07/11/2013 ...|....11/15/2031 ...
249182-QY-5 ... DENVER CITY & CNTY CO A 4.125 11/15/2053 ... 2 ... 1 ...96.4186 |... 964,186 |.... AT TAE e o996 e e e 4125 |...... 4.514 ...07/08/2022 ...|....11/15/2053 ...
271014-TU-6 ..... EAST BAY CA MUNI UTILIT 5.874 06/01/2040 .... B L 1 . 110.2706 |... 110,271 |.... ....135,936 (971 [ e e 5.874 |...... 2.860 ....01/11/2022 ...|....06/01/2040 ...
29270C-IN-8 ..... ENERGY N W WA ELEC REVENUE 5 07/01/2032 2 ... 1 . 101.1890 |.oeevvnnennnns 2,605,617 |.... ....2,605,109 L (58,844) | e s 5.000 |...... 2.647 ....11/15/2019 ...|....07/01/2032 ...
3135G0-42-3 . FANNIE MAE 0.5 06/17/2025 ...........cuunn.. R N ...94.3540 |. ..6,604,780 |. .6,985,097 |.. 10,034 |. .0.500 |......0.646 ....04/19/2021 .. 06/17/2025
341271-AD-6 ..... FLORIDA ST BRD OF ADMIN 1.258 07/01/2025 . . ...94.8965 |. .. 1,897,930 |. 1,938,527 |.. 39,227 |. .1.258 |......3.407 ....07/28/2022 .. 07/01/2025
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRT 2.962 01/15/2046 . 1. ...72.6272 |. .999,982 |.. (9 .2.962 |......2.961 ....01/27/2021 .. 01/15/2046 ...
373539-K8-7 ..... GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 ... 1. . 100.0193 |... e 1,898,960 |.eieeeiiiiiieee e (B) foeeeees e e 3.850 |...... 3.849 ...02/21/2013 ... |....12/01/2041 ...
38122N-A8-5 ... GOLDEN ST TOBACCO SECURIT 1.6 06/01/2026 .... .1 ...92.5369 |... 1,997,818 [ el 878 e i e 1.600 |...... 1.646 ....11/10/2021 ...|....06/01/2026 ...
38122N-B2-7 ... GOLDEN ST TOBACCO SECUR 2.086 06/01/2028 ... L1 ...89.1624 |... 002,999,993 [eniiieiiieieee e (B) fee e e e 2.086 |...... 2.086 ....09/30/2021 ...|....06/01/2028 ...
38122N-B6-8 ..... GOLDEN ST TOBACCO SECUR 3.293 06/01/2042 .. .1 L. 77.9455 |....ooeeeent.. 623,564 |........ell.. 800,000 |iiiiiinnnnnnnnB03,897 i e (4688) | e | 3.293 |...... 3.2717 ....01/12/2022 ...|....06/01/2042 ...
38122N-D5-8 ... GOLDEN ST TOBACCO SECUR 3.714 06/01/2041 . 1. ...76.8636 |.............. 1,537,272 |..............2,000,000 |...ccevueeeee 1,926,706 |eeeneeeemmnnnnnns foreeeennnnn3,354 | oo e 3.714 |...... 4.076 ....01/31/2022 ...|....06/01/2041 ...
38611T-AV-9 ..... GRAND PARKIVAY TRANSPRTN 5.184 10/01/2042 . .1 . 103.3738 |... reeeveeneenn 1,000,000 oennninnnnnn 1,287,301 i [ (13,855) [ e e 5.184 |...... 2.948 ....02/02/2022 ...|....10/01/2042 ...
38611T-CB-1 ..... GRAND PARKIAY TRANSPRTN COR 4 10/01/2045 .. 1. . 100.0456 |.............. 5,002,280 |.... 5,138,645 o [ (19,624) |-evveeeeeeeeees foeeeeeeiis e 4.000 |...... 3.499 ...03/12/2020 ...|....10/01/2045 ...
38611T-CC-9 ..... GRAND PARKIVAY TRANSPRTN COR 4 10/01/2049 .... e 1 e ...98.0618 |... .. 2,451,545 |.... ... 2,414,220 e 1966 o e s 4.000 |...... 4.2711 ....07/18/2022 ...|....10/01/2049 ...
40064R-EE-5 ..... GUAM  INTERNAT IONAL ARPT 2.899 10/01/2027 . . .. 2.BFE .. ...90.5055 |. ..316,769 |. ..350,000 .353,162 |.. . (793) |. .2.899 |......2.644 ....09/23/2021 .. 10/01/2027
40064R-EK-1 ..... GUAM  INTERNAT IONAL ARPT 3.839 10/01/2036 . 2 .2.BFE .. ...82.5333 |. ..660,266 |. . 800,000 .833,017 |.. (3,705) |. .3.839 |......3.2382 ....08/18/2021 .. 10/01/2036
40064R-EL-9 ..... GUAM INTERNATIONAL ARPT 4.46 10/01/2043 2 .2.BFE .. ...79.8081 .. 2,394,243 |. .3,000,000 .3,119,009 |.. ..(12,9%) | .4.460 |......3.862 ....08/24/2021 .. 10/01/2043
43232E-BX-6 . HILLSBOROUGH CNTY FL HSG VAR 01/01/2039 -2 1. . 100.0940 |. .. 7,026,599 |. .7,020,000 .7,019,072 |.. . 4.750 |......4.917 ....05/09/2006 .. 01/01/2039 ...
442349-EU-6 HOUSTON TX ARPT SYS REV 2.485 07/01/2032 . .2 1. ...85.0378 |. ..6,377,835 |. .7,500,000 7,512,058 |.. .2.485 |......2.458 ...09/21/2020 .. 07/01/2032 ...
442435-5B-5 ...... HOUSTON TX UTILITY SYS 3.828 05/15/2028 ... B L .1 ...98.4185 |.....oounnnnns 2,460,463 |.... .2,500,000 |.. 2,460,068 |....oooiiiiiinnns e 12,877 e i e 3.828 |...... 4.483 ....00/20/2022 ...|....05/15/2028 ...
442435-52-2 ...... HOUSTON TX UTILITY SYS REVE 5 11/15/2039 ... 2 ... L1 . 101.8201 |..ceevnnnnnnns 5,091,005 |.... .5,000,000 |.. 425,056,665 |...ooeeeeeniiiiiee foeeeennnn (63,603) |ounneieiiiiiiees e e 5.000 |...... 3.651 ....06/13/2014 ...|....11/15/2039 ...
A42440-GY-T ... HOUSTON TX UTILITY SYS REVE 4 11/15/2037 .... 2. .1 . 101.5529 |......oeeennns 5,077,645 |.... .5,000,000 |.. 005,150,130 [oenniiiiiiiinnes e (49,831) Lo o e 4.000 |...... 2.907 ....11/15/2019 ...|....11/15/2037 ...
446201-AG-0 ..... HUNTINGTON BEACH CA PEN 1.911 06/15/2028 ... N L 1. ...88.9470 |....covnnnnnns 1,912,361 |.... .2,150,000 |.. e 2,149,998 oo e (D) e oo e 1.911 |...... 1.911 ....03/18/2021 ...|....06/15/2028 ...
45203H-B4-3 ..... ILLINOIS ST FIN AUTH REVENU 5 10/01/2035 .... 2. .1 . 101.4874 |...coovnnnnnns 5,074,370 |.... 005,085,361 [onniiiiiiiiinnns e (71,696) [oveeneeiiiiiienes o v 5.000 |...... 3.490 ....08/06/2014 ...|....10/01/2035 ...
45203H-B6-8 ILLINOIS ST FIN AUTH REVENU 5 10/01/2038 .... 2 ... L1 . 101.0296 |....covvnnnnnn 5,051,480 |.... 005,050,773 [oeieeeeiiiiiieee foeeeennn (66,628) |oeeeeeeeeieees [ e 5.000 |...... 3.600 ...08/06/2014 ...|....10/01/2038 ...
452227-ST-9 ..... [ ILLINOIS ST SALES TAX R 2.359 06/15/2031 . 1 1. ...82.6684 |. .. 1,653,368 |. .2,000,084 |.. .2.359 |......2.359 ....09/16/2021 .. 06/15/2031 ...
452227-SW-2 ..... [ ILLINOIS ST SALES TAX R 2.789 06/15/2034 . 1 1. ...79.9051 .. 1,598,102 |. .2,000,000 .2,000, 117 |.. .2.789 |......2.789 ....09/16/2021 .. 06/15/2034
452252-HF-9 .| ILLINOIS ST TOLL HIGHWAY AU 5 01/01/2035 . 2 . . 100.5292 |. .. 4,523,814 |. .4,500,000 . 4,499,993 |.. .5.000 |......3.197 ....06/18/2020 .. 01/01/2035
452252-HG-7 ILLINOIS ST TOLL HIGHWAY AU 5 01/01/2038 . 2 . . 100.5301 .11,560,962 |. 11,500,000 11,498,384 |.. .5.000 |...... 3.502 ....04/25/2013 .. 01/01/2038
491397-BE-4 . KENTUCKY PUB TRANSPRTN 3.121 07/01/2049 ... 1 1. ...67.9934 |. .. 1,699,835 |. .2,500,000 . 2,499,958 |.. 3121 |......8.121 ....09/17/2021 .. 07/01/2049 ...
53945C-AP-5 ...... LOS ANGELES CA WSTWTR SYS R 5 06/01/2034 . 2 ... L1 s . . 100.1479 |... ...10,014,790 |.... .. 10,000,000 |.. e 9,999,734 [ e (52,325) [ e e 5.000 |...... 3.730 ...03/19/2014 ...|....06/01/2034 ...
53945C-BM-1 ... LOS ANGELES CA WSTWTR SYS R 5 06/01/2035 . 2. .. 1.B FE ..|... .. 6,317,605 |. 100.1329 |... .5,615,000 |.. 5,614,087 [ e (34,951) | e e 5.000 |...... 3.500 ....06/05/2013 ...|....06/01/2035 ...
544445-TZ-2 ..... LOS ANGELES CA DEPT OF 1.613 05/15/2030 ... N L .. 1.DFE ..|... .. 1,000,000 |...82.8211 |... 1,000,000 |-eveenieeeennnnnn999,999 [ e () [ e et 1.613 |...... 1.613 ....01/28/2021 ...|....05/15/2030 ...
544445-UB-3 ...... LOS ANGELES CA DEPT OF 1.863 05/15/2032 ... B L .. 1.DFE ..|... 1,600,000 |...79.1323 |... 1,600,000 |.veveneenennn 1,599,997 oo v (D) [ s s 1.863 |...... 1.863 ....01/28/2021 ...|....05/15/2032 ...
544445-UE-7 ..... LOS ANGELES CA DEPT OF 2.163 05/15/2035 ... N L .. 1.DFE ..|... ... 75.4943 |... 1. 600,000 |-eeeunieeeennnnn599,999 [ e () [ e et 2.163 |...... 2.163 ....01/28/2021 ...|....05/15/2035 ...
544445-UF-4 ...... LOS ANGELES CA DEPT OF 2.213 05/15/2036 ... B L .. 1.DFE ..|... ...74.1916 |... . 650,000 |.. 649,999 | e (D) e e 2.213 |...... 2.213 ....01/28/2021 ...|....05/15/2036 ...
544495-UG-7 ..... LOS ANGELES CA DEPT WTR 5.716 07/01/2039 . 1. .. 1.DFE ..|... . 107.1604 |... . 200,000 |.. e 210,878 |eeeeeeeeeennies oo (4,145) | e e 5.716 |...... 2.661 ...11/16/2021 ...|....07/01/2039 ...
544495-VY-7 ..... LOS ANGELES CA DEPT WTR 6.574 07/01/2045 .... 1. .. 1.DFE ..|... . 118.3990 |... .1,335,000 |.. 1,548,285 [ i (5,981) [ e e 6.574 |...... 5.336 ...09/27/2022 ...|....07/01/2045 ...
544628-JK-7 . LOS ANGELES CA REGL ARPTS | 5 01/01/2032 . 2 . 1.GFE .. . 100.1426 |. N ....5,000 .. 4,99 |.. .5.000 |......5.021 ....12/11/2013 .. 01/01/2032 ...
546589-SP-8 ..... LOUISVILLE & JEFFERSON CNTY 4 05/15/2037 ... 2. .. 1.DFE ..|.. . 100.0623 |... .... 10,506,542 |.... ...10,500,000 |. ...10,500,897 |......ooovienneee fooieennn (80,085) |ouniniiiiiiinnns oo Jonnnn 4.000 |...... 3.199 ...05/18/2020 ... |....05/15/2037 ...
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56036Y-DG-7 ..... MAIN STREET NATURAL GAS | 5.5 09/15/2025 .......ccuuufern vun] vunnnns T CAGFE e 10,299,700 |. 102.5531 |.....ennnneee 10,255,310 [oveennnnnees 10,000,000 |............. 10,041,363 [oooviviniiiiniiinn o (23,082) [ i e 5.500 |...... 5.241 550,000 |....09/07/2007 ...|....09/15/2025 ...
574296-0G-2 ... MARYLAND ST STADIUM AUT 2.107 05/01/2030 .... N A .. 1.DFE ..|... 1,890,000 |...86.5431 |... .1,890,000 |.. e 1,889,995 [ e (B) e e e 2.107 |...... 2.107 . 39,822 |....07/10/2020 ...|[....05/01/2030 ...
574296-CK-3 ..... MARYLAND ST STADIUM AUT 2.307 05/01/2033 .... B L .. 1.DFE ..|... ..825,000 |...81.6015 |....cevuneeennnn873,212 [onnnnnninnnnn 825,000 [ooviiinnnnnnnnnn824,998 [oeeeniiiiiiinnns v (D e [ e 2.307 |...... 2.307 . 19,033 |....07/10/2020 ...|....05/01/2033 ...
574296-CL-1 ..... MARYLAND ST STADIUM AUT 2.327 05/01/2034 ... N L .. 1.DFE ..|... ..500,000 |...80.0123 |... reeeeneeneeeenn 500,000 [onnniiiinnnnn499,999 | e (D) Jeeees e e 2.327 |...... 2.327 . 11,635 |....07/10/2020 ...|....05/01/2034 ...
574296-CM-9 ... MARYLAND ST STADIUM AUT 2.357 05/01/2035 ... B L .. 1.DFE ..|... 1,500,000 |...78.7064 |... ..1,180,596 |.............. 1,500,000 |.............. 1,499,997 |oiiiiiiiiinnns foorvviiniie (2) e oo e 2.357 |...... 2.357 . 35,385 |....07/10/2020 ...|[....05/01/2035 ...
574296-CN-7 ... MARYLAND ST STADIUM AUT 2.805 05/01/2040 .... N L .. 1.DFE ..|... .. 3,000,000 |...78.4000 |.............. 2,352,000 |.... 02,999,971 [ e (15 [ e e 2.805 |...... 2.805 . 84,150 |....07/10/2020 ...|....05/01/2040 ...
57586N-XX-4 ..... MASSACHUSETTS ST HSG FIN 4.25 12/01/2035 .... 2. .. 1.CFE ..|... ...99.9475 |.....oinnns 1,963,974 |.... e 1,954,805 [onniiiiiiiinens v (99) s e e 4.250 |...... 4.249 . 83,088 |....03/18/2015 ...|....12/01/2035 ...
57586N-XY-2 ..... MASSACHUSETTS ST HSG FIN 4.35 12/01/2040 . 2 ... .. 1.CFE ..|... . 100.0621 |... .. 1,025,637 |.... e 1,024,895 [oeeneciiiiieeee e (B4) [ e e 4.350 |...... 4.349 . 44,588 |....03/18/2015 ...|....12/01/2040 ...
57587A-DN-5 ... MASSACHUSETTS ST HSG FIN 4.3 12/01/2034 2 .1.CFE .. . 100.0176 |. ..610,107 |. .609,908 |.. .4.300 |......4.300 . 26,230 |....06/12/2014 .. 12/01/2034
57587A-DP-0 ..... MASSACHUSETTS ST HSG FIN 4.5 12/01/2039 ... 2 .1.CFE .. . 100.0095 |. ..515,049 |. 514,918 |.. .4.500 |......4.500 . 23,175 |....06/12/2014 .. 12/01/2039
57587G-DG-7 ..... MASSACHUSETTS ST HSG FI 3.065 12/01/2040 . 2 .1.CFE .. ...74.8703 |. ..640,141 |. .854,981 |.. . . .3.065 |......3.063 . 26,206 |....12/04/2020 .. 12/01/2040 ...
57587G-DH-5 ..... MASSACHUSETTS ST HSG FI 3.265 12/01/2050 ... 2 ... .. 1.CFE ..|... ...67.9142 |... 580,666 |.... . . ....854,980 e (10) e e et 3.265 |...... 3.263 . 27,916 |....12/04/2020 ...|....12/01/2050 ...
5758%6-0H-1 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2040 ... 2. .. 1.CFE ..|... . 102.0488 |.............. 1,785,854 |.... .1,750,000 |.. 1,781,163 [ | (19,947) |oeeeeeeiiiiis o s 5.000 |...... 3.760 . 87,500 |....07/09/2015 ...|....07/01/2040 ...
575896-0J-7 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2045 ... 2 ... .. 1.CFE ..|... . 101.3831 |oeeeennennns 1,013,831 |.... .1,000,000 |.. e 1,016,343 o [ (10,455) |-eeeeeeeeeeniees foeeeeeeiies e 5.000 |...... 3.860 .50,000 |....07/09/2015 ...|....07/01/2045 ...
5758%6-WP-6 ..... MASSACHUSETTS ST PORT A 2.079 07/01/2035 ... B L .. 1.CFE ..|... ...75.8360 |... .1,000,000 |.. e 1,000,000 [oeeniiiiiiiinnnes v o foiiii e 2.079 |...... 2.079 ...02/04/2021 ...|....07/01/2035 ...
592090-MC-5 ... MET GOVT NASHVILLE & DA 5.597 07/01/2056 .... N L .. 1.CFE ..|... . 105.7512 |... ... 500,000 |.. e 1,896 [ e et 5.597 |...... 5.671 ....08/10/2023 ...|....07/01/2056 ...
59250N-ZH-9 ...... MET TRANSPRTN AUTH NY D 7.336 11/15/2039 .... B L .. 1.CFE ..|... . 124.0628 |... 1,670,000 |.............. 2,205,604 [.....ceiiiiins Jovrnnnnns (26,482) |.oeeeeeeeeeeeeeees e s 7.3%6 |...... 4.526 .. 122,511 |....09/27/2022 ... |....11/15/2039 ...
59259Y-BY-4 ... MET TRANSPRTN AUTH NY R 6.668 11/15/2039 .... N L .. 1.G FE ..|... . 110.0939 |...ccvvnnnnnns 1,100,939 |.... .1,000,000 |.. e 1,866,021 [ [ (22,446) |-vveeeeeeeennees foeeeeeii e 6.668 |...... 3.198 ... 66,680 |....10/07/2021 ...|....11/15/2039 ...
59259Y-BZ-1 MET TRANSPRTN AUTH NY R 6.648 11/15/2039 ... B L .. 1.G FE ..|... . 109.0906 |... 436,362 |.... . 400,000 |.. 536,778 0 (9,385) [ e [ 6.648 |...... 3.163 . 26,592 |....09/20/2021 ...|....11/15/2039 ...
59259Y-GF-0 ..... [MET TRANSPRTN AUTH NY R 6.814 11/15/2040 . 1 . 1.GFE .. . 111.2479 |. ..956,732 |. . 860,000 1,191,503 |.. ..(21,227) | .6.814 |......3.100 . 58,600 |....01/04/2022 .. 11/15/2040
592643-BQ-2 ..... [METRO WASHINGTON AIRPORTS 6.5 10/01/2044 . 2 L2.AFE .. . 111.8146 |. ..2,851,272 |. . 2,550,000 .2,656,834 |.. .. (15,439) |. .6.500 |......3.719 165,750 |....01/05/2015 .. 10/01/2044
592643-DU-1 . |MET WASHINGTON DC ARPTS 1.737 10/01/2025 . 1 . 1EFE .. ...94.9842 |. ..712,382 |. . 750,000 .750,448 |.. ... (254) . 737 ... 1744 . 13,028 |....01/20/2022 .. 10/01/2025
592643-EH-9 ..... [MET WASHINGTON DC ARPTS 3.562 10/01/2041 . mi .1EFE .. ...82.2306 |. .. 1,644,612 |. .2,000,000 .2,003,849 |.. (455) |. .3.562 |...... 3.593 . 71,240 |....01/21/2022 .. 10/01/2041 ...
592646-6T-5 ..... [MET WASHINGTON DC ARPTS AUT 5 10/01/2029 . .2 .1.DFE .. . 100.9190 |. ..2,018,380 |. .2,000,000 .2,023,462 |.. ..(30,3%) | .5.000 |...... 3.401 100,000 |....05/30/2014 .. 10/01/2029 ...
592646-6U-2 ... MET WASHINGTON DC ARPTS AUT 5 10/01/2030 .... 2. .. 1.DFE ..|... . 100.7906 |.......oennnn. 2,015,812 |.... .2,000,000 |.. 2,022,271 |oooeeeeeieieeieees e (28,843) |.eeeeeeeeeeieeeees e s 5.000 |...... 3.481 ..100,000 |....05/30/2014 ...|....10/01/2030 ...
59333P-L5-5 ...... MIAMI-DADE CNTY FL AVIATION 5 10/01/2035 .... 2 ... .. 1.EFE ..|... . 101.0265 |.............. 4,041,060 |.... .4,000,000 |.. 4,043,975 |oeeeeeieeeeniiees foeeeeene (56,948) |-evveeeeeeeniees foeeeeeeiiiiis e 5.000 |...... 3.500 ....03/16/2015 ...|....10/01/2035 ...
59333P-R7-5 ...... MIAMI-DADE CNTY FL AVIATION 5 10/01/2038 .... 2. .. 1.EFE ..|... . 101.53% |.......oeennns 4,061,584 |.... .4,000,000 |.. 4,084,796 |.oevvveeeiiiiienns fornnnnne (C {70 O R 5.000 |...... 3.734 ....11/15/2019 ...|....10/01/2038 ...
59333P-V3-9 ...... MIAMI-DADE CNTY FL AVIA 2.504 10/01/2024 ........... |... ... .. 1.EFE ..|... ...97.9759 |... .2,250,000 |.. 2,210,891 [ooeeeiiiiiiiiie e 35,859 [ e et 2.504 |...... 4.956 ....04/13/2023 ...|....10/01/2024 ...
59334D-LJ-1 ..... MIAMI-DADE CNTY FL WTR 2.501 10/01/2027 I .. 1.DFE ..|... .. 910,940 |...93.5294 |... reeeeeeneeen 1,000,000 [oannniiinnnnn 931,646 | e 16,360 o [ e 2.501 |...... 4.552 ....00/21/2022 ...|....10/01/2027 ...
59335K-CV-7 MIAMI-DADE CNTY FL SEAP 2.312 10/01/2033 .... 2 ... .. 1.F FE ..|... .. 2,500,000 |...79.2622 |..euuunnnnnnn 1,981,555 |.... 2,500,004 [.oeeeeeeiiiieenn Jeemmnieeeeeens (B) [ e et 2.312 |...... 2.312 ...08/19/2021 ...|....10/01/2033 ...
59335K-Cli-5 ..... [MIAMI-DADE CNTY FL SEAP 2.462 10/01/2034 . 2 1FFE .. ...78.6244 |. .. 1,965,610 |. .2,500,005 |.. .2.462 |......2.462 ....08/19/2021 .. 10/01/2034 ...
594698-SH-6 ..... [MICHIGAN ST STRATEGIC F 2.678 09/01/2036 . 1 .1.CFE .. ...79.6822 |. ..398,411 |. . 500,000 .502,225 |.. . .2.678 |......2.613 ....09/01/2021 .. 09/01/2036
60636A-JD-6 ..... MISSOURI ST HLTH & EDUC 4.072 10/15/2044 . 1 .1.BFE .. ...80.2174 |. ..2,747,89 |. .3,080,000 .3,781,025 |.. .. (25,023) |. 4.072 |......2.642 ... 1171272021 .. 10/15/2044
60637A-FE-7 ..... MISSOURI ST HLTH & EDUCTNL 5 01/01/2044 2 .1.CFE .. . 100.0843 |. .10,008,430 |. 10,000,000 .9,998,760 |.. ..(57,880) | .5.000 |......4.401 ....03/07/2014 .. 01/01/2044
626207-YF-5 ..... MUNI ELEC AUTH OF GEORG 6.637 04/01/2057 . 1 .1.GFE .. . 114.4458 |. .. 1,656,031 |. . 1,447,000 .2,161,509 |.. .. (25,350) |. .6.637 |......3.265 ....01/11/2022 .. 04/01/2057 ...
626207-YS-7 ..... MUNI ELEC AUTH OF GEORG 7.055 04/01/2057 .... N L .. 2.AFE ..|... . 111.5348 |... 283,298 |.... 375,602 e (4,180) | e s 7.085 |...... 3.644 ...11/08/2021 ...|....04/01/2057 ...
631663-RF-0 ..... NASSAU CNTY NY INTERIM 0.709 11/15/2025 ... B L .. 1.AFE ..|... ...93.1673 |..ocovnnnnnnns 2,161,481 |.... ....2,168,198 L T8,047 [ e e 0.709 |...... 4.428 ....00/21/2022 ...|....11/15/2025 ...
63968A-S8-9 ..... NEBRASKA ST PUBLIC PWR DIST 5 01/01/2046 . 2 ... .. 1.EFE ..|... . 102.5187 |.oeeeennnnnnns 1,025,187 |.... e 1,051,987 [ e (25,139) [ e e 5.000 |...... 2.321 ....11/15/2019 ...|....01/01/2046 ...
645790-FL-5 ..... NEW JERSEY ST HLTH CARE FAC 4 07/01/2032 . 2. .. 1.DFE ..|... . 102.9219 |...coennennnns 5,146,095 |.... 5,102,363 [onniiiiiiiiiiens e (38,897) [ e e 4.000 |...... 3.146 ....11/15/2019 ...|....07/01/2032 ...
645913-AA-2 ..... NEW JERSEY ST ECON DEV 7.425 02/15/2029 ... B .. 1.F FE ..|... . 108.0263 |.............. 3,254,832 |.... 3,519,344 | e (143,891) [ e e 7.4 |...... 2.203 ....01/19/2022 ...|....02/15/2029 ...
646108-SR-2 ..... NEW JERSEY ST HSG & MTGE 3.75 11/01/2045 .... 2 .. .. 1.DFE ..|... ...89.4253 |... 999,928 | e (B7) e e e 3.750 |...... 3.748 ....04/29/2016 ...|....11/01/2045 ...
646136-65-5 ..... NEW JERSEY ST TRANSPRTN 4.131 06/15/2042 .... 1. .. 1.F FE ..|... ...85.8402 |... 858,402 |.... 845,995 | [0 5,830 e e e 4.131 ... 5.616 ...09/23/2022 ... |....06/15/2042 ...
646136-XS-5 ..... NEW JERSEY ST TRANSPRTN 5.754 12/15/2028 .. 1. .. 1.F FE ..|... . 102.1501 |... 285,375 |.... 275,581 e (8,505) | e e 5.754 |...... 2.085 ....11/16/2021 ...|....12/15/2028 ...
646139-W3-5 ..... NEW JERSEY ST TURNPIKE 7.414 01/01/2040 1 . 1EFE .. . 125.0445 |. ..1,062,878 |. 1,335,351 |.. ..(26,958) | 7.414 |......2.668 ....01/06/2022 .. 01/01/2040 ...
646139-X8-3 ..... NEW JERSEY ST TURNPIKE 7.102 01/01/2041 .. 1.. . 1.EFE ..|.. L 121.7315 | 304,329 |.... ..250,000 |. ....386,460 |..... o (7.688) [ e o, 7.102 )...... 2.061 ...11/10/2021 ...|....01/01/2041 ...
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64613C-BN-9 ..... NEW JERSEY ST TRANSPRTN TRU 4 06/15/2046 ............ LFFE L 458,143 |...98.5376 |.................522,249 ... 530,000 [...oeeevvrnnnnnns 460,487 .oveeeiviiiiiinee fovvvnnnnnns 1,837 e [ e 4.000 |...... 5.081 ....00/22/2022 ...|....06/15/2046 ...
646140-DX-8 ..... NEW JERSEY ST TURNPIKE 2.213 01/01/2034 ... oo |- 1LEFE ). 1,150,000 |...79.2785 |... .1,150,000 |.. e 1,150,000 [oeeneceeiiieeee e e e e 2.213 |...... 2.213 ...01/22/2021 ...|....01/01/2034 ...
647719-QF-3 ..... NEW ORLEANS LA SEWAGE S 1.891 06/01/2031 . veo |- 2.AFE L)L .. 300,000 |...81.7214 |... ..300,000 |oeevveniieennnn 300,000 founniiiiiniininns fovvviiiiiniiiiien e feii e 1.891 |...... 1.891 ....02/05/2021 ...|....06/01/2031 ...
647719-0G-1 ..... NEW ORLEANS LA SEWAGE S 1.991 06/01/2032 .... cee |- 2.AFE )., ...79.8686 |... 899,999 [ e e e e 1.991 |...... 1.991 ....02/05/2021 ...|....06/01/2032 ...
647719-0H-9 ..... NEW ORLEANS LA SEWAGE S 2.091 06/01/2033 .... veo |- 2.AFE L) ...78.2953 |... 699,999 | e (D) e e e 2.091 |...... 2.091 ...02/05/2021 ...|....06/01/2033 ...
647719-0K-2 ..... NEW ORLEANS LA SEWAGE S 2.241 06/01/2035 .... cee |- 2.AFE )., ... 75.4152 |... 824,999 oo e e e e 2.241 |...... 2.241 ....02/05/2021 ...|....06/01/2035 ...
647719-QL-0 ..... NEW ORLEANS LA SEWAGE S 2.291 06/01/2036 .... veo |- 2.AFE L) ...74.0304 |... 874,999 s e i e 2.291 |...... 2.291 ....02/05/2021 ...|....06/01/2036 ...
647753-MG-4 ..... NEW ORLEANS LA WTR REVE 1.941 12/01/2031 .... |- 2.AFE L. ...80.1052 |... eB349,999 | e e e e 1.941 |...... 1.941 ....02/05/2021 ...|....12/01/2031 ...
647753-WH-2 ..... NEW ORLEANS LA WTR REVE 2.041 12/01/2032 . L2.AFE .. ...79.0168 |. .449,999 |.. 2,041 |......2.04 ....02/06/2021 .. 12/01/2032
647753-MJ-8 ..... NEW ORLEANS LA WTR REVE 2.141 12/01/2033 . L2.AFE .. ...77.0542 |. .624,999 |.. 2,141 .. 2.4 ....02/05/2021 .. 12/01/2033
647753-MK-5 ..... NEW ORLEANS LA WTR REVE 2.241 12/01/2034 . L2.AFE .. ... 75.9259 |. . . 974,998 |.. 2.2 .22 ....02/06/2021 .. 12/01/2034 ...
647753-ML-3 ..... NEW ORLEANS LA WTR REVE 2.291 12/01/2035 .... |- 2.AFE L. ... 73.7145 |... 626,573 |.... . 850,000 |.. 849,999 oo e (D) e e s 2.291 |...... 2.291 ...02/05/2021 ...|....12/01/2035 ...
64966T-AY-0 ..... NEW YORK CITY NY HSG DEV 4.75 01/15/2039 .... .. 1.B FE ..|... . 100.0195 |.....cvvnnnnns 1,000,195 |.... .1,000,000 |.. 999,847 |ovvveiiiiiiiiins foeiiiiiiie i (B) | e e 4.750 |...... 4.747 ....03/28/2007 ...|....01/15/2039 ...
64971X-RA-8 ..... NEW YORK CITY NY TRANSIT 2.05 08/01/2036 .... .. 1.AFE ..|... L. 74.1093 |t 1,089,407 |.... .1,470,000 |.. 18,738 e [ 30457 s e e 2.050 |...... 2.312 ....09/03/2021 ...|....08/01/2036 ...
64972B-43-0 ..... NEW YORK CITY NY HSG DEV CO 4 05/01/2044 .... .. 1.CFE ..|... ...93.8690 |.......oennnns 3,496,620 |.... .3,725,000 |.. BT84 e i () [ o e 4.000 |...... 3.999 ....02/22/2013 ...|....05/01/2044 ...
64972C-LJ-0 ..... NEW YORK CITY NY HSG DEV 4.25 11/01/2045 .... .. 1.CFE ..|... ...98.8453 |.............. 4,052,657 |.... .4,100,000 |.. 8,101,955 [ e (7L675) [ o e 4.250 |...... 4.062 ...05/18/2020 ...|....11/01/2045 ...
64972E-UC-1 ..... NEW YORK CITY NY HSG DE 1.377 05/01/2027 .... .. 1.CFE ..|... ...89.4436 |... . 200,000 |.. 0200,000 |eevviiiiiiiiiins oo i e 1.377 |...... 1.377 ....02/24/2021 ...|....05/01/2027 ...
64972E-UD-9 ... NEW YORK CITY NY HSG DE 1.477 11/01/2027 .... .. 1.CFE ..|... ...88.3744 |... 176,749 |.... . 200,000 |.. 10200,000 |eeeenieeeeennis feeeeeeeiis e e e 1.477 |...... 1.477 ....02/24/2021 ...|....11/01/2027 ...
64972E-UE-T7 ..... NEW YORK CITY NY HSG DE 1.577 05/01/2028 .... .. 1.CFE ..|... ...87.3464 |... 227,101 |.... . 260,000 |.. ....259,999 I AR R 1.577 |...... 1.577 ....02/24/2021 ...|....05/01/2028 ...
64972E-UF-4 ..... NEW YORK CITY NY HSG DE 1.677 11/01/2028 . . .. 1.CFE .. ...86.3798 |. ..388,709 |. ..450,000 .449,999 |.. (] 1,677 |......1.677 ....02/24/2021 .. 11/01/2028
64972F-T3-0 ..... NEW YORK CITY NY MUNI W 5.724 06/15/2042 . 1 .1.BFE .. . 109.2463 |. .. 1,742,478 |. . 1,595,000 .2,317,893 |.. .. (30,134) |. .5.724 |......2.613 ....10/29/2021 .. 06/15/2042
649726-DS-0 . NEW YORK CITY NY MUNI WTR F 5 06/15/2039 . 2 .1.BFE .. . 101.2198 |. ..5,060,990 |. .5,000,000 .5,019,194 |.. .. (40,853) |. .5.000 |......4.141 ....03/26/2014 .. 06/15/2039
64985T-DH-1 NEW YORK ST URBAN DEV CO 2.15 03/15/2031 . mi .1.BFE .. ...84.7812 |. .. 2,543,436 |. .3,000,000 . 2,999,969 |.. .2.150 |......2.150 ....10/15/2021 .. 03/15/2031 ...
64985T-DK-4 . NEW YORK ST URBAN DEV COR 2.5 03/15/2033 .. .2 .1.BFE .. ...83.1716 |. .. 2,495,148 |. .3,000,000 .3,012,473 |.. .2.500 |......2.440 ...10/15/2021 .. 03/15/2033 ...
64990C-EJ-6 ..... NEW YORK ST DORM AUTH REVEN 4 07/01/2039 ... 2. .. 1.DFE ..|... . 100.9502 |... 3,028,506 |.... .3,000,000 |.. 3,125,537 |oeevvviiiiiiines e (48,343) | o | 4.000 |...... 2.266 ....06/18/2020 ...|....07/01/2039 ...
64990E-QT-7 ..... NEW YORK ST DORM AUTH ST PE 5 03/15/2032 . 2 ... .. 1.BFE ..|... . 100.4606 |... 8,036,848 |.... .8,000,000 |.. 8,026,403 [.oeeeeeneiieeenn Jeeeenenn (126, 119) [ e s 5.000 |...... 3.371 ....06/25/2014 ...|....03/15/2032 ...
650035-8N-1 ..... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 .. A1 [ 1B FE L ...97.8574 |... 2,935,722 |.... .3,000,000 |.. VSRR 720 RN AR (< -11) N R A RN 3.250 |...... 1.752 ....02/01/2022 ...|....03/15/2025 ...
650116-AQ-9 ..... NEW YORK ST TRANSPRTN DEV C 5 07/01/2041 ... 2 ... .. 2.BFE ..|... . 100.3466 |... .2,750,000 |.. 2,752,798 |oeeeeeeeeennnneee foreeeennan (8,105) |eveeecceiies oo e 5.000 |...... 4.764 ....12/01/2016 ...|....07/01/2041 ...
677561-LK-6 ..... OHIO ST HOSP FAC REVENU 2.885 01/01/2032 .... B L .. 1.CFE ..|... ...87.4613 |... .1,000,000 |.. R CZ4: 8 200 R AR (* 11 72 R A RN 2.885 |...... 1.827 ...02/1172021 ...|....01/01/2032 ...
677560-5P-8 ..... OHIO ST HSG FIN AGY RSD 6.067 09/01/2048 . 2 ... .. 1.AFE ..|... . 103.5585 |... .2,000,000 |.. 2,046,5% 1016 | e e 6.067 |...... 5.970 ....12/07/2023 ...|....09/01/2048 ...
677632-WV-0 ..... OHIO ST UNIV 4.91 06/01/2040 .............. 1 .1.BFE .. . 100.2905 |. ..506,467 |. ..505,000 ... 676,811 |.. (8,453) |. .4.910 |...... 2.392 ....09/20/2021 .. 06/01/2040 ...
708692-AH-1 ..... PENNSYLVANIA ST ECON DE 5.375 03/01/2031 . . .. 1.DFE .. . 114.9405 |. ..6,379,198 |. .5,550,000 .5,597,503 |.. (5,385) |- .5.375 |......5.230 ....08/03/2004 .. 03/01/2031
709221-VZ-5 ..... PENNSYLVANIA ST TURNPIKE CO 4 12/01/2051 . 2 .1.DFE .. . 100.5316 |. ..3,015,948 |. .3,000,000 .2,935,810 |.. . 1,321 .4.000 |......4.176 ....07/20/2022 .. 12/01/2051
709223-VZ-1 ..... PENNSYLVANIA ST TURNPIK 6.105 12/01/2039 . 1 .1.DFE .. . 113.1853 |. .. 1,131,853 |. 1,364,332 |.. .. (21,564) |. .6.105 |......2.879 ....01/13/2022 .. 12/01/2039
709223-XW1-6 ..... PENNSYLVANIA TURNPIKE 6.375 12/01/2038 .... 2 1FFE .. . 113.3158 |. .. 7,932,106 |. 7,128,236 |.. ..(28,706) |. .6.375 |......6.021 ....04/08/2010 .. 12/01/2038 ...
709224-CR-8 ... PENNSYLVANIA ST TURNPIKE CO 5 12/01/2034 . 2 ... .. 1.DFE ..|... . 101.9045 |.......eeennet 6,842,887 |.... 008,766,007 |oeeeeeeeeiiieee foeeeeens (53,578) |-vvveeeeeemnnens foeeeeeeiiiiiiis e 5.000 |...... 4.146 ...04/02/2014 ...|....12/01/2034 ...
709235-T7-0 ..... PENNSYLVANIA ST UNIV 2.79 09/01/2043 B L .. 1.CFE ..|... L. 75.7619 |.oooiennnnnnns 3,098,662 |.... 070,187 [ il 881 e e e 2.790 |...... 2.846 ....01/27/2022 ...|....09/01/2043 ...
TAT794-AL-5 ..... PHILADELPHIA PA AUTH FOR IN 5 04/01/2040 . 2 ... .. 1.EFE ..|... . 102.9083 |....ccennnnnns 5,145,415 |.... 125,063,070 [oeeeeeeennineee foeeeennn (48,940) [oeneiiiiiees o e 5.000 |...... 3.941 ....06/24/2015 ...|....04/01/2040 ...
TATT94-AV-3 ..... PHILADELPHIA PA AUTH FOR IN 5 04/01/2033 .... 2. .. 1.EFE ..|... . 102.9025 |.......oeennnn 4,188,132 |.... e AT3554 [ e (80,424) | e e 5.000 |...... 2.918 . . . ....11/15/2019 ...|....04/01/2033 ...
71783D-CC-7 ..... PHILADELPHIA PA AUTH FO 2.016 04/15/2027 .... N L .. 1.F FE ..|... L1136 [ 2,067,950 |.... e 2,288,990 [ e (B) feeeeees e e 2.016 |...... 2.016 s ... 45,259 |....03/19/2021 ...|....04/15/2027 ...
71783D-CD-5 ..... PHILADELPHIA PA AUTH FO 2.216 04/15/2028 . B L .. 1.F FE ..|... ...90.8328 |.............t 1,816,656 |.... 1,999,991 L e () e e e 2.216 |...... 2.216 s ... 44,320 |....03/19/2021 ...|....04/15/2028 ...
73358X-GM-8 ..... PORT AUTH OF NEW YORK & 5.25 08/01/2047 ... 2. .. 1.DFE ..|... . 108.4968 |.............. 3,254,904 |.... e 3,129,279 i e (12,151 [ e e 5.250 |...... 4.961 .... 65, .. 135,625 |....09/16/2022 ... |....08/01/2047 ...
735389-112-0 ..... PORT OF SEATTLE WA REVENUE 4 08/01/2047 2. .. 1.DFE ..|... ...96.7115 |... 967,115 |.... 979,835 | o889 | e 4.000 |...... 4.190 ... 16, . 38,889 |....08/03/2022 ...|....08/01/2047 ...
76912D-BJ-6 ..... RIVERSIDE CNTY CA TRANS 3.027 06/01/2034 . 2 L2.AFE .. ...83.0117 |. ..415,059 |. 500,018 |.. .3.027 |......3.027 . . 15,135 |....10/06/2021 .. 06/01/2034 ...
76912D-BK-3 ..... RIVERSIDE CNTY CA TRANS 3.077 06/01/2035 ... 2 e | 2AFE L .. 1,000,000 )...82.0456 |... 820,456 |.... .1,000,000 |. ....1,000,088 |....ooovivviinnins foovviinninnnns (6) o o e 3.077 |...... 3.077 L2, . 30,770 |....10/06/2021 ...]|....06/01/2035 ...




9013

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 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
76912D-BM-9 ..... RIVERSIDE CNTY CA TRANS 3.335 06/01/2041 .....coevveefon von] nnnnns 2 i L 2AFE L 1,500,000 |...77.0682 [......ccevnnn 1,156,023 |......cccen 1,500,000 [...oeeeennnnn 1,500,068 |oeeeneevevvnnnns foorrviinnec (1) s o 10000082335 | I 0 R F 4,030 ....10/06/2021 ...|....06/01/2041 ...
76913D-GC-5 ..... RIVERSIDE CNTY CA INFRAS 2.33 11/01/2031 . B .. 1.DFE ..|... .. 4,000,000 |...82.4702 |.couuunnnnenn 3,298,808 |.... e 4,000,009 [.enneeeeiiiiieee Jeeeeennieeeees (8) [ e [0002222.330 | 2.330 [MN ...... ... 15,274 |... ....09/29/2021 ...|....11/01/2031 ...
783186-NH-8 ..... RUTGERS NJ ST UNIV 5.665 05/01/2040 B L .. 1.EFE ..|... . 106.5458 |.............. 4,549,506 |.... 51788 s e (82,861) [ e 0nl2 50665 | 2.981[MN ...... .... 40,316 |[... ...09/28/2022 ...|....05/01/2040 ...
783186-UJ-6 ..... RUTGERS NJ ST UNIV 3.27 05/01/2043 N L .. 1.EFE ..|... ...80.5705 |...cevvuueeeenn 197,398 |oeneniiinnnn.245,000 [oeeeeeninene 263,241 | e (914) | e 1220032270 2.689 [MN ... oeeennnieeeens 1,33 |... ....11/08/2021 ...|....05/01/2043 ...
795576-FR-3 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2032 .... 2. .. 1.EFE ..|... . 105.5197 |... . e (18,301) o e [210.5.000 ...l 3.461 ... 24,861 |... ....02/15/2017 ...|....07/01/2032 ...
795576-FS-1 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2033 .... 2 ... .. 1.EFE ..|... . 105.2565 |... 1,841,989 |.... 1,878,333 o [ (34,556) |-evveeeeeeennnes feeeeeeeiiiiiiee 1..2225.000 |...... 2.7% ... 43,507 |... ...11/15/2019 ...|....07/01/2033 ...
795576-FU-6 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2035 ... 2. .. 1.EFE ..|... . 104.8644 |... 4,718,898 |.... e 795,467 [ e (79,194) | ey |+....5.000 |...... 3.018 ... 111,875 |... ....11/15/2019 ...|....07/01/2035 ...
795576-Fi-2 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2037 .... 2 ... .. 1.EFE ..|... . 104.2190 |... 2,084,380 |.... .... 2,130,449 (34,955) [..eeeevniieeeeenn Jeeeeieieeeeneees [oe..225.000 |...... 3.031 ... 49,722 |... ....11/15/2019 ...|....07/01/2037 ...
795576-GN-1 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2035 . 2 .1EFE .. . 107.7035 |. ..2,730,284 |. .2,739,831 |.. .. (55,382) |. .2.580 . 63,023 ....11/15/2019 .. 07/01/2035
795576-GP-6 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2036 . 2 . 1EFE .. . 107.2491 ..804,368 |. .790,556 |.. ..(10,738) | .3.351 . 18,646 ....02/09/2017 .. 07/01/2036
79575D-E6-3 . SALT RIVER AZ PROJ AGRI 4.839 01/01/2041 . 1 .1.BFE .. ...98.9372 |. .. 3,165,990 |. 4,114,698 |.. .. (43,142) | ......2.693 L T7,424 ....11/16/2021 .. 01/01/2041 ...
796242-RR-8 ... SAN ANTONIO TX ARPT SYS REV 5 07/01/2024 ... 2 ... .. 1.EFE ..|... . 100.1226 |... 4,460,462 |.... e 8,454,993 [ e (138 [ e [-222225.000 - 2.865 ...110,756 |... ...11/15/2019 ...|....07/01/2024 ...
796242-RS-6 ..... SAN ANTONIO TX ARPT SYS REV 5 07/01/2025 ... 2. .. 1.EFE ..|... . 100.1226 |... 1,251,533 |.... 1,249,998 [ e (2 [ s 40022252000 .l 3.460 .... 31,076 |... ....06/02/2012 ...|....07/01/2025 ...
796242-TB-1 ..... SAN ANTONIO TX ARPT SYS REV 5 07/01/2040 .... 2 ... .. 1.EFE ..|... . 101.7030 |... 7,785,365 |.... e 1,834,155 [ e (114,996) [ eeeeeeiieeeeeeen [-222225.000 ... 3.380 ... 191,375 |... ....01/07/2016 ...|....07/01/2040 ...
79625G-FR-9 ..... SAN ANTONIO TX ELEC & G 4.445 02/01/2047 . 2. .. 1.DFE ..|... ...90.3131 |... 1,001,248 [ e (142) [ s e 4445 4.49% ... 18,521 |... ....03/29/2022 ...|....02/01/2047 ...
796428-7N-7 ..... SAN ANTONIO TX WTR REVENUE 4 05/15/2034 ... 2 ... .. 1.CFE ..|... . 103.9610 |... ....2,601,59 e (28,614) [ e [e02240000 . 2.740 vee. 12,500 |... ....11/15/2019 ...|....05/15/2034 ...
79642B-7P-2 ..... SAN ANTONIO TX WTR REVENUE 5 05/15/2035 ... 2. .. 1.CFE ..|... . 108.3776 |... 3,285,761 [ e ({20 72 D N OO AU N [ R 2.652 ... 19,004 |... ....11/15/2019 ...|....05/15/2035 ...
79741T-AR-5 ..... SAN DIEGO CNTY CA WTR A 6.138 05/01/2049 . N L .. 1.BFE ..|... . 112.7469 |... 952,711 |.... e 1,208,736 |oeeeeeeeeiiieee feeeeeene (16,948) [.eeeeeeeiiieeee Joeeemenieeeeeeeen [o0nnn6.138 o 2878 |IN s | 8,644 |... ...01/21/2022 ...|....05/01/2049 ...
79766D-W-9 ..... SAN FRANCISCO CALIF CIT 3.283 05/01/2036 .... B L .. 1.EFE ..|... ...84.7348 |... 2,118,370 |.... ... 2,502,127 i (226) [euniiiiiiiiiiiii e 000232283 [ 3.310 .0 13,451 | ....01/26/2022 ...|....05/01/2036 ...
79771F-CB-1 ..... SAN FRANCISCO CA CITY & 3.145 11/01/2047 . 1 . ...70.3715 |. 2,111,145 | .2,999,930 |.. ceee (35) . .3.143 . 15,725 ....10/08/2020 .. 11/01/2047
812728-TY-9 ..... SEATTLE WA WTR SYS REVENUE 4 05/01/2034 2 1. . 102.0849 |. .. 3,037,026 |. .3,013,803 |.. .. (28,257) |. .2.908 19,503 ....11/15/2019 .. 05/01/2034
837151-XM-6 ..... SOUTH CAROLINA ST PUBLI 2.659 12/01/2032 .. 1 1. ...81.9553 |. ..2,048,883 |. .2,500,000 . 2,592,444 |.. .2.200 5,355 ....09/01/2021 .. 12/01/2032
876385-EA-9 ..... TARRANT CNTY TX HLTH FACS D 6 09/01/2024 . -2 . 101.9024 |. ..655,248 |. ..643,016 642,835 |.. ....00/02/2022 .. 09/01/2024 ...
88213A-HI-0 ..... TEXAS ST A & M UNIV REV 3.031 05/15/2025 . N 1. ...97.6067 |. .. 3,904,268 |. .4,000,000 .3,915,624 |.. ...10/12/2022 .. 05/15/2025 ...
898365-AL-5 ..... TRUSTEES BOSTON COLLEGE 4.935 07/01/2033 .... B L .1 . 101.8121 |... 1,287,928 |.... .1,265,000 |.. 1,522,526 ....09/20/2021 ...|....07/01/2033 ...
913366-DF-4 ..... UNIV OF CALIFORNIA CA R 6.583 05/15/2049 .... N L L1 . 116.6472 |... ..365,000 |.. ....01/05/2022 ...|....05/15/2049 ...
913366-EP-1 ..... UNIV OF CALIFORNIA CA R 6.548 05/15/2048 ... B L .1 . 116.9650 |... . .2,090,000 |.. ....12/02/2021 ...|....05/15/2048 ...
91412F-7Y-7 ..... UNIV OF CALIFORNIA CA RE 5.77 05/15/2043 ... N L L1 . 108.3306 |... 1,440,797 |.... .1,330,000 |.. ....09/23/2021 ...|....05/15/2043 ...
91412H-R-5 ... UNIV OF CALIFORNIA CA R 1.897 05/15/2030 .... B L .1 e ...85.4059 |... 1,366,494 |.... 1,599,997 ....02/24/2021 ...|....05/15/2030 ...
91417K-C8-2 ..... UNIV OF COLORADO CO ENTERPR 5 06/01/2046 .. 2 ... .. 1.BFE ..|... . 100.8525 |... 5,042,625 |.... . 5,031,222 ...08/22/2014 ...|....06/01/2046 ...
914437-US-5 ..... [UNIV OF MASSACHUSETTS M 3.434 11/01/2040 . 2 .1.CFE .. ...83.6361 .1,500,000 .1,256,520 |.. ....00/09/2022 .. 11/01/2040 ...
914455-VJ-6 . UNIV OF MICHIGAN MI 3.599 04/01/2047 . 1 1AFE .. ...87.6321 .2,500,000 .2,227,408 |.. ....09/16/2022 .. 04/01/2047
914713-06-2 . UNIV OF NORTH CAROLINA 3.326 12/01/2038 1 1AFE .. ...84.6325 |. .1,000,000 813,797 |.. ....00/27/2022 .. 12/01/2038
915137-5F-6 ..... UNIV OF TEXAS TX 5.134 08/15/2042 .. 1 1AFE .. . 103.9489 |. . 500,000 496,227 |.. ....00/27/2022 .. 08/15/2042
915137-5G-4 . UNIV OF TEXAS TX 4.837 08/15/2026 .. 1 1AFE .. . 100.1069 |. .1,929,000 .2,027,380 |.. ..(59,089) |. ....00/02/2022 .. 08/15/2026 ...
91523N-FP-6 ..... UNIV OF WASHINGTON WA UN 6.06 07/01/2039 .... N L .. 1.BFE ..|... . 113.2625 |... 639,361 . eeeennnn (9,706) [ ...11/08/2021 ...|....07/01/2039 ...
91523N-RL-2 ..... UNIV OF WASHINGTON WA UN 5.25 12/01/2046 . 2. .. 1.B FE ..|... . 105.0140 |....cevvnnnnns 1,050,140 |.... 1,086,234 [ | (28,359) |. ....11/15/2019 ...|....12/01/2046 ...
917393-BN-9 ... UTAH CNTY UT HOSP REVENUE 4 05/15/2047 .... 2 ... .. 1.BFE ..|... . 100.0023 |........een... 2,000,046 |.... n2,010,094 |oeeeiiiiiiiees [ (27,154) |. ....05/18/2020 ...|....05/15/2047 ...
917565-LK-7 ..... UTAH ST TRANSIT AUTH SA 5.705 06/15/2040 .... B L .. 1.CFE ..|... . 107.4378 |...covvnnnnnns 1,826,443 |.... ....2,356,016 ....09/21/2021 ...|....06/15/2040 ...
92778I-LB-0 ..... VIRGINIA ST CLG BLDG AUT 2.11 09/01/2035 ... N L .. 1.BFE ..|... ...76.9988 |....covnennnns 1,736,323 |.... ... 2,257,499 ....01/14/2021 ...|....09/01/2035 ...
92812V-R6-5 ..... VIRGINIA ST HSG DEV AUTH 2.98 11/01/2040 .... 2. .. 1.B FE ..|... ...76.9723 |... ....659,984 ....11/18/2020 ...|....11/01/2040 ...
92812V-R7-3 ..... VIRGINIA ST HSG DEV AUTH 3.13 11/01/2045 .... 2. .. 1.BFE ..|... ...73.8089 |... 675,351 |.... ....914,976 ...11/18/2020 ...|....11/01/2045 ...
944514-8X-7 ..... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2045 .... 2. .. 1.F FE ..|... . 102.3572 |..covvinnnnnns 5,117,860 |.... ....5,131,686 ....01/05/2016 ...|....12/01/2045 ...
958697-JS-4 . WSTRN MN MUNI PWR AGY 5 01/01/2046 ... 2 .1.CFE .. . 100.0000 |. ..7,000,000 |. .6,999,410 |.. .(138,662) | ....11/15/2019 .. 01/01/2046 ...
958697-JT-2 ... WSTRN MN MUNI PWR AGY 5 01/01/2035 ... 2. .. 1.CFE ..|... .100.0000 |.......oeennns 2,500,000 |.... .2,500,000 |. ...2,500,102 f..ooiiiiiiiiiiies e (37,260) |. .. 125,000 |....06/27/2014 ...]....01/01/2035 ...
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958697-JU-9 ... WSTRN MN MUNI PR AGY 5 01/01/2036 ........eevveennn L 1CFE o 2,796,950 |. 100.0000 |......ceennnn. 2,500,000 [o.eunireennnnn 2,500,000 |.....ccvunnnns 2,500,100 [..ocvvvveeiiiiinn Joennneenn (38,273) [ i e 5.000 |...... 3511 [ ceeiins [ 62,183 | 125,000 |....06/27/2014 ...|....01/01/2036 ...
958697-LC-6 ..... WSTRN MN MUNI PWR AGY 3.226 01/01/2046 .... |- 1.DFE ... ..788,330 |...77.7903 |... 1,000,000 |-eveeneeeennnnnn 792,427 [ o 4,097 [ e et 3.226 |...... 4.978 . 16,130 |....05/16/2023 ...|....01/01/2046 ...
977100-H3-2 ..... WISCONSIN ST GEN FUND A 1.636 05/01/2031 . T A 1,500,000 |...81.9637 |... .. 1,229, .1,500,000 |.. 1,499,997 | v (D e i e 1.636 |...... 1.636 . 24,540 |....02/11/2021 ...|....05/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 552,169,010 | XXX 499,746,084 514,533,692 530,627,412 XXX XXX 21,832,344 XXX XXX
31283H-NA-9 ... FGLMC POOL GO1285 4 s LA L 105.1755 |ooviviiiiieiiinn 162 [ 154 L 18 e e [ [ | 7.500 |...... 7.736 ....06/22/2001 ...|....12/01/2030 ...
31283H-NE-1 ... FGLMC POOL GO1289 N LA 1055786 [eeeeenneeeeeenieeee e 38 [ 38 e BT e e [ e e 8.000 |...... 7.772 ....06/22/2001 ...|....10/01/2030 ...
3128J-TK-6 ..... FGLMC POOL G08553 I L LA ...91.3189 |... 3,414,063 [ e (9,164) L e e 3.000 |...... 2.7110 ....03/08/2022 ...|....10/01/2043 ...
3131XV-6E-0 ..... FNCL POOL ZM2669 . N LA ...98.7157 |... 2,654,254 | e (42,992) | e e 4.500 |...... 2.360 ....07/30/2021 ...|....02/01/2047 ...
3131XW-MH-3 ..... FNCL POOL ZM3060 . I L LA ...96.3097 |... 03,994,450 [oiiiiiiiiiinens o (34,820) [ e e 4.000 |...... 2.853 ....07/30/2021 ...|....04/01/2047 ...
B13IXX-UX-7 ... FNCL POOL ZM4198 . N LA ...93.6930 |....coeuunnnns 2,614,957 |.... 002,999,621 [oiiiiiiiiiieee e (27,885) [ [ e 3.500 |...... 2.269 . ...10/20/2021 ...|....09/01/2047 ...
3132A5-EL-5 ... FNCL POOL 784639 . I L LA ...96.5068 |.............. 3,254,312 |.... 3,641,192 [ e (39,148) [ [ e 4.000 |...... 2.759 .. 135,964 |....00/13/2021 ... |....11/01/2045 ...
3132DN-YX-5 ... FNCL POOL SD1626 ... N LA . 100.0236 |.............. 2,720,222 |.... e 2,628,217 oo e 20,2770 s e e 5.000 |...... 6.232 .. 136,851 |....10/21/2022 ...|....10/01/2052 ...
31320W-CH-4 ..... [FNCL POOL SD8172 . 4 1.4 .. ...81.8301 ..5,007,899 |. .6,127,839 |.. .2.000 |......2.003 ...09/29/2021 .. 10/01/2051
3132E0-XP-2 . FNCL POOL SD4286 . 4 1.A .. . 100.6978 |. .. 1,256,873 |. . 1,258,646 |.. .5.500 |......5.493 ....12/15/2023 .. 11/01/2053
3133AJ-PG-2 . FNCL POOL QC0423 . 4 1.4 .. ...82.0994 |. ..6,668,183 |. .8,174,333 |.. .2.000 |......1.950 ....04/19/2021 .. 04/01/2061 ...
3133AP-HY-8 ..... FNCL POOL QC4747 .... N LA ...86.2820 |... 983,802 |.... e 1,062,919 [ e 18541 | e e 2.500 |...... 3.475 ...06/05/2022 ...|....07/01/2051 ...
3133A0-CG-0 ..... FNCL POOL QC5471 ... I L LA ...85.6825 |.............. 7,052,946 |.... 8,433,048 o e (32,457) [ e e 2.500 |...... 2,129 ....09/29/2021 ...|....08/01/2051 ...
3133AS-JA-2 ... FNCL POOL QC7457 .... N LA ...85.3434 |....ooieeeins 3,574,859 |.... 8,275,892 [ e (9,764) | e e 2.500 |...... 2.287 ....09/29/2021 ...|....09/01/2051 ...
3133AT-Y4-7 ..... FNCL POOL QC8831 ... I L LA ...89.35698 |.......connns 4,170,075 |.... 4,896,887 o e (A1,783) [ e e 3.000 |...... 1.958 ....11/06/2021 ...|....10/01/2051 ...
3133B2-XX-2 ..... FNCL POOL QD5194 .... N LA L..88.9777 |eeeeiinnns 2,157,892 |.... 2,881,355 oo e (7,903) [ oo e 3.000 |...... 2.653 ....01/20/2022 ...|....01/01/2052 ...
3133KI-XL-T ... FNCL POOL RA3383 . I L LA .... 17,891,708 |...89.2481 |... .... 15,053,057 |.... . .. B VvV R RN €110 AU AP RN 3.000 |...... 2.647 ....08/18/2020 ...|....08/01/2050 ...
3133KM-JE-6 ..... FNCL POOL RA5661 . N LA ... 11,275,418 |...82.5303 |......ccevnnnn 9,085,483 |.... ...11,008,669 |.. 11,222,610 [ e (22,833) [ e e 2.000 |...... 1.772 ....07/30/2021 ...|....07/01/2051 ...
S133KM-PV-1 ..... FNCL POOL RA5836 ... I L LA ...8,459,773 |...85.7873 |...ouvvvnnnnnn 7,014,112 |.... .8,176,162 |.. 8,378,153 [ e (26,593) [ e e 2.500 |...... 2.1 ....09/29/2021 ...|....09/01/2051 ...
3133KM-VS-1 FNCL POOL RAB025 . 4 1.A .. . 11,193,778 |...82.1286 |. ..9,165,309 |. 11,159,700 11,185,676 |.. .2.000 |......1.993 ....09/29/2021 .. 10/01/2051
3133KN-EH-2 . FNCL POOL RAG436 . 4 1.4 .. ...85.9705 |. .. 2,666,349 |. .3,101,469 .2,991,005 |.. .2.500 |......3.157 ....03/31/2022 .. 12/01/2051
3133KP-PB-8 . FNCL POOL RA7618 . 4 1.A .. ...98.9715 |. 1,859,215 |. . 1,878,536 1,903,730 |.. .5.000 |......4.858 ....08/24/2022 .. 07/01/2052
3133KQ-2M-7 . FNCL POOL RA8880 . |4 1.4 .. . 100.5617 |. .. 1,426,370 |. . 1,418,403 1,432,272 |.. .5.500 |[......5.304 ....04/24/2023 .. 04/01/2083 ...
3133KQ-GD-2 . FNCL POOL RA8296 . |4 1.A .. ...98.9739 |. ..1,189,816 |. . 1,202,151 01,214,273 |.. .5.000 |......4.845 ....02/02/2023 .. 12/01/2052 ...
3133KQ-IR-3 ... FNCL POOL RA8756 . I L LA . 100.5728 |.............. 1,429,001 |.... . 1,420,862 |.. e 1,433,816 [ e (2747 | e e 5.500 |...... 5.285 ....04/11/2023 ...|....03/01/2053 ...
3133KR-B3-7 ..... FNCL POOL RA9058 .... N LA . 101.6652 |.......eeen... 1,230,156 |.... 1,210,007 |.. e 1,200,569 [.eeieeiiiiiieee e 2,739 [ e e 5.500 |...... 5.937 ....08/23/2023 ...|....05/01/2053 ...
3133KR-04-9 ..... FNCL POOL RA9475 ... I L LA ...98.9445 |.............. 1,962,654 |.... 1,921,082 [ e 2783 e i e 5.000 |...... 5.607 ....07/06/2023 ...|....07/01/2053 ...
3133KR-VH-4 ... FNCL POOL RA9616 N LA ...98.9281 |..ccovnnnnnnns 1,461,756 |.... e 1,887,517 [ e 8,502 [ e e 5.000 |...... 7.168 ...10/12/2023 ...|....08/01/2053 ...
3137FK-PJ-9 ..... FHR 4855 AZ 4 08/15/2048 CMO .. I L LA ...96.8095 |..........u..t 3,728,445 |.... 4,128,322 [ e (33,456) [ [ e 4.000 |...... 3.008 ....02/12/2020 ...|....08/15/2048 ...
31402C-5L-2 ... FNCL POOL 725451 .... N LA . 104.4872 |.ceeeeneeienn 6,947 |.ooveiiiiieennnn.. 6,648 [ 6,512 | e B8 | e e 6.500 |...... 7.642 ....04/21/2004 ...|....12/01/2031 ...
3140GS-RR-5 . FNCL POOL BH4095 . 4 1.4 .. ...96.3097 |. .. 3,927,652 |. .4,078,149 .4,374,083 |.. .. (41,163) |. .4.000 |......2.893 ....04/20/2021 .. 10/01/2047 ...
3140H1-WL-0 ..... FNCL POOL BJ0B50 . 4 1.A .. ...93.0508 |. ..6,159,634 |. .6,619,647 .7,007,759 |.. .. (49,648) |. .3.500 |......2.689 ....04/20/2021 .. 03/01/2048
3140J6-GR-2 . FNCL POOL BM2007 . 4 1.4 .. ...96.0797 |. .. 1,910,558 |. .1,988,515 .2,009,23 |.. .. (2,982) | .4.000 |......3.890 ....07/28/2022 .. 09/01/2048
3140JA-0X-9 . FNCL POOL BNM5869 . 4 1.A .. ...93.5236 |. .. 7,463,802 |. . 7,980,664 .8,510,879 |.. .3.500 |......2.437 ....07/30/2021 .. 08/01/2047
3140K0-SN-9 . FNCL POOL B05024 . 4 1.4 .. ...89.4845 |. ..7,168,839 |. .8,011,261 .8,147,595 |.. .3.000 |......2.755 ....03/20/2020 .. 12/01/2049 ...
3140L3-N4-9 ... FNCL POOL BR4910 ... N LA . 12,955,5% |...82.0761 |... ..10,544,479 |.... 12,847,197 |.. 12,986,924 e e (9118) [ e e 2.000 |...... 1.943 . ...04/19/2021 ...|....04/01/2051 ...
3140L5-BA-3 ..... FNCI POOL BR6332 . I L LA 7,853,030 |...89.9244 |... .7,616,213 |.. e 1,795,205 [oenniiiiiiiniees o (B1,707) L o e 2.000 |...... 1.579 [MON ..... .. 153,488 |....04/19/2021 ...|....04/01/2036 ...
3140LC-TV-3 ..... FN POOL BS2363 ... N LA .. 744,726 |...83.3640 |... 725,870 |eeeeieeeeeen 741,309 [ oo (2,8325) [ oo e 1.850 |...... 1.507 | MON ... ... 13,495 |....07/29/2021 ...|....09/01/2035 ...
31400C-28-1 ..... FNCI POOL CA5269 .... I L LA .. 1,640,057 |...92.9584 |... 01,698,029 |.............. 1,646,631 [ o 11,020 [ e e 2.500 |...... 3.410 [MON ..... ... 43,008 |....07/06/2022 ...|....02/01/2035 ...
31400K-LF-3 ..... FNCL POOL CB0325 ... N LA ) . 12,858,480 |...81.9868 |... ... 10,455,670 |.... 12,752,871 |.. 12,840,734 o e (8L016) [ e e 2.000 |...... 1.945 [MON ..... .. 256,282 |....04/19/2021 ... |....04/01/2051 ...
31400K-NX-2 ...... FNCI POOL CB0405 .....vivvvvvvnniiiiiiinnniniiiinnnnnnnnns fone ven | nnnnns 4 | TA s 11,046,825 |...90.2494 |.............. 9,661,728 |............. 10,705,585 |....covunnnns 10,942,799 |.ovvvvvvnnnnns fovveeneen (45,477) v oo ovnen 2.000 |...... 1.566 | MON ..... 215,941 |....04/19/2021 ...|....05/01/2036 ...
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31400L-62-4 ..... FNCL POOL CB1787 4 A 6,170,327 |...81.8472 |.............. 5,036,470 |ooreerennnnn 6,153,501 [...ccovnnnnnns 6,166,662 [......cccocviiiies foeeeeenns (1,322) [eevvveveieiiiiiens o s 2.000 |...... 1.994 [MON ... |oveeeeninnnnnn 10,256 [onnnnnnns 123,648 |....09/29/2021 ...|....10/01/2051 ...
31400L-WK-8 ... FNCL POOL CB1549 .... 4. A 8,678,918 |...86.0449 |.............. 7,195,679 |.... ....8,612,699 o (83,880) |-eeeeneeeeeennn e e 2.500 |...... 2.069 [MON ..... .. 210,554 |....09/29/2021 ...|....09/01/2051 ...
31400M-4V-3 ..... FNCL POOL CB2635 ... I L A ...2,771,195]...85.5338 |....oouvnnnnns 2,336,672 |.... ....2,765,075 1 (3,835) [ e e 2.500 |...... 2.377 [MON ..... ... 68,590 [....01/05/2022 ...|....01/01/2052 ...
31400P-88-7 ..... FNCL POOL CB4128 .... 4. A ...96.9771 |... e (8,500) |oeeeeeeeeeeeis e s 4.500 |...... 4.234 |NON ... . 40,532 |....08/11/2022 ...|....07/01/2052 ...
31400P-XT-9 ..... FNCL POOL CB4289 .... I L A ...96.9864 |... . e 1,060 i e e 4.500 |...... 4.695 [MON ..... . 86,156 |....09/08/2022 ...|....08/01/2052 ...
3140Q0-UD-5 ..... FNCL POOL CB5079 . 4. A ...97.5286 |... 1,166,275 |.... e 1,203,302 [oeneeeeeiieee feeeeeeeen (1,964) [ o e 4.500 |...... 4.480 [MON ..... . 45,099 |....02/02/2023 ...|....11/01/2052 ...
31400R-20-4 ... FNCL POOL CB6179 . I L A ...99.7037 |... 1,451,521 |.... e 1,459,982 [ i 978 e i e 5.000 |...... 5.069 [MON ..... . 42,613 |....04/24/2023 ... |....05/01/2053 ...
3140QT-EP-0 ..... FNCL POOL CB7341 .... 4. A . 101.6411 1,265,442 |.... .... 1,267,541 e (B12) [ e e 6.000 |...... 4.450 ....12/15/2023 ...|....10/01/2053 ...
31400T-ES-4 ..... FNCL POOL CB7344 . 4 A . 101.6261 1,244,015 |. 01,244,129 |.. ...(637) |. .6.000 |......4.780 ....12/15/2023 .. 10/01/2053
3140X5-6F-5 ..... FNCL POOL FM2669 . 4 A ...96.3097 |. ..4,159,481 |. .4,607,868 |.. .. (42,628) |. .4.000 |......2.969 ....04/20/2021 .. 03/01/2048
3140X6-SW-2 ..... FNCL POOL FM3232 . 4 A ...93.1075 |. .. 3,051,056 |. .3,478,620 |.. ..(27,626) |. .3.500 |......2.323 ....04/20/2021 .. 04/01/2048 ...
3140X7-LS-6 ..... FNCI POOL FM3936 .... N A ...94.0818 |... 3,503,709 |.... . . 03,880,892 [oiiiiiiiiiiieee feeeeeennn (56,094) |ee s e e 2.500 |...... 0.934 ...07/30/2021 ...|....08/01/2035 ...
3140X9-4V-4 ..... FNCL POOL FM6235 . I L A . 100.3641 |... 878,995 |.... . 875,806 |.. [e7(VN V7 R AR 10 ) ER U AN RN 4.500 |...... 2.101 ....07/30/2021 ...|....01/01/2044 ...
3140XC-PA-0 ..... FNCL POOL FM8516 . N A ...92.1709 |... 1,752,733 |.... .1,901,612 |.. e 1T70,548 e e 16,74 | e e 3.500 |...... 5.240 ....09/22/2022 ...|....07/01/2051 ...
3140XF-MX-6 ..... FNCL POOL FS0373 ... I L A ...85.9457 |... 2,167,585 |.... .2,522,003 |.. 2,483,584 o 5138 e e e 2.500 |...... 2.741 ....02/11/2022 ...|....01/01/2052 ...
3140XF-VX-6 ..... FNCL POOL FS0629 .... N A ...89.4085 |... 2,136,850 |.... 2,438,288 |o.iieieiiieeee e (9,169) [ e e 3.000 |...... 2.690 ....02/09/2022 ...|....02/01/2052 ...
3140XG-GR-4 ..... FNCL POOL FS1107 . I L A ...86.2332 |... 1,079,456 |.... 179,085 [ e 8,019 e e e 2.500 |...... 3.372 ....04/12/2022 ...|....12/01/2051 ...
3140XH-GA-9 ..... FNCI POOL FS1992 . N A ...94.4929 |... 1,205,384 |.... e 1,257,885 o o449 | e e 3.000 |...... 3.413 ...06/09/2022 ...|....05/01/2037 ...
3140XH-GB-7 ..... FNCI POOL FS1993 .... I L A ...94.67% |... 1,009,392 |.... 001,050,960 [o.eniiiiiiiiiinens v 4,261 [ i e 3.000 |...... 3.363 ....06/09/2022 ...|....06/01/2037 ...
3140XH-HT-7 ..... FNCL POOL FS2041 . 4 A ...81.9391 .. 1,152,030 |. 1,235,864 |.. .2.000 |...... 3.493 ...06/09/2022 .. 08/01/2051
3140XL-GL-6 ..... FNCL POOL FS4702 . 4 A ...96.9963 |. ..894,087 |. ..921,774 843,173 |.. .4.500 |......7.257 ....10/12/2023 .. 04/01/2053
3140XL-VD-7 ..... FNCL POOL FS5111 . 4 A . 101.3257 |. 1,956,585 |. .1,930,986 .1,916,153 |.. .5.500 |......5.969 ....07/06/2023 .. 07/01/2053
3140XM-AZ-9 ..... FNCL POOL FS5423 . |4 A ...97.3%8 |. 1,930,235 | .1,981,827 1,880,224 |.. .4.500 |......7.059 ...08/23/2023 .. 08/01/2053 ...
3140XM-H9-0 ..... FNCL POOL FS5655 . |4 A ...99.0070 |. .. 1,255,677 |. 1,268,271 01,191,952 |.. .5.000 |......7.093 ....10/12/2023 .. 09/01/2083 ...
31416C-EZ-5 ..... FNCL POOL 995752 .... I L A . 100.3636 |... 885,753 |.... 976,654 4.500 |...... 2.421 ....07/30/2021 ...|....05/01/2039 ...
31418D-35-9 ..... FNCT POOL MA4408 . N A ...88.6481 |... 2,926,100 |.... 3,404,472 2.500 |...... 2.047 ....07/30/2021 ...|....08/01/2041 ...
31418D-4G-4 ..... FNCT POOL MA4422 . I L A ...85.8620 |... 3,021,157 |.... 3,596,687 2.000 |...... 1.653 ....07/30/2021 ...|....09/01/2041 ...
31418D-SH-6 ..... FNCL POOL MA4119 . N A ...82.2924 |... 3,170,290 |.... 3,856,551 2.000 |...... 2.006 ....12/16/2021 ...|....09/01/2050 ...
31418D-T0-5 ..... FNCL POOL MA4158 . I L A ...82.2613 |... 2,181,236 |.... 2,362,656 . 2.000 |...... 3.435 ....06/02/2022 ...}|....10/01/2050 ...
31418D-R-9 ..... FNCL POOL MA4255 . N A .. 1,207,173 |...82.1372 |... 1,199,820 |.... . 1,213,764 14528 | e e 2.000 |...... 4.273 ...05/16/2023 ...|....02/01/2051 ...
31419T-PH-3 . FN POOL AF4023 4 1.4 .. 4,240,000 |...77.2188 |. .. 3,088,752 |. .4,000,000 .4,217,819 |.. (5,012) |. .3.750 |...... 3.492 ....06/26/2019 .. 01/01/2088 ...
31419T-PJ-9 ..... FN POOL AF4024 ... . 4 e | 1AL 3,198,984 [...74.5273 [....ccouunnnnt 2,235,819 |.... .3,000,000 |.. .... 3,180,585 (A7) [ e foeees 3.750 |...... 3.459 ...06/25/2019 ...|....01/01/2058 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ntial Mortgage-

Backed Securities 278,980,903 [ XXX 241,399,324 272,298,366 277,343,598 (737,622) XXX XXX XXX XXX
30308G-AH-3 ..... FRESB 2019-SB60 A10H VAR 01/25/2039 CMBS .... .. 111,990 |...92.8719 |... ..108,735 |.... . 117,080 |.. ... 112,787 PP I 7 R AR RN 3.500 |...... 4.609 ....08/22/2022 ...|....01/25/2039 ...
30308\-AH-0 ..... FRESB 2019-SB58 A10H VAR 10/25/2038 CMBS . ...93.7274 |. ..173,051 167,480 |.. . 1,281 .3.730 |......4.729 ....08/22/2022 .. 10/25/2038
3137BS-P7-2 ..... FHUS K058 A2 2.653 08/25/2026 CMBS ... ...95.4513 |. .1,010,000 957,159 |.. L 7,562 |. .2.653 |......4.952 ....08/09/2023 .. 08/25/2026
S137FE-2U-7 ..... FHUS K076 A2 3.9 04/25/2028 CMBS ... ...98.1489 |. . 500,000 .489,545 |.. L 1,146 |. .3.900 |......4.545 ....06/27/2023 .. 06/25/2051 ...
3137FJ-Y6-0 ..... FHUS K158 A2 VAR 12/25/2030 CMBS ... ...96.7037 |. . 100,000 ..97,890 |.. .3.900 |......4.347 ....06/09/2023 .. 12/25/2030 ...
3137FN-WX-4 ..... FHUS K736 A2 2.282 07/25/2026 CMBS ... N . ...94.9436 |... . 1,315,000 |.. .... 1,240,800 JUTP PO 2.282 |...... 5.032 . ...08/09/2023 ...|....07/25/2026 ...
3137H9-2V-+4 ..... FHUS K-155 A2 4.25 04/25/2033 CMBS ........cevvvvvvvnnefons venfunnnnns 4 | TA i 1,323,395 [...98.4471 |.............. 1,309,346 |....oovvnnnnns 1,330,000 [..oevevnnnnnns IR T O AR <.c [ AP PT P PPPPIN FTTTT 4.250 |...... 4.400 [MON ..... [ieeeeeniiiinnns LAV 32,973 |....05/19/2023 ... |....04/25/2033 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 4,366,150 | XXX 4,380,292 4,545,131 4,389,389 23,528 XXX XXX XXX 12,077 74,576 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 835,516,063 [ XXX 745,525,700 791,377,189 812,360,399 (4,349,668) XXX XXX XXX 6,280,913 29,188,135 XXX XXX
00115*-AA-0 ..... |AES ILUMINA LLC 6 03/26/2032 Private ................. | ...... | ....... | .......... | 5.0 ], 2,860,116 |...90.7452 |.............. 2,595,419 |.......... 2,860,116 |...coeuvnnnnes 2,595,419 |......... 106,483 [....covvnnnnnns 99 | o el 6.000 |...... 6.045 [MJSD ... [iiiiiiiiiiiiiinns 953 [oiinnnnnnns 217,587 |....01/18/2013 ...|....03/26/2032 ...
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00122#-AB-5 ..... AEW CORE PTY FND 4.27 03/06/2031 Private ........ccooefoes e voeenes | eeeeeees L2AYE e 5,400,000 |...96.3712 |.....eevvnnnns 5,204,046 |.......oenn... 5,400,000 |......ceunnnn. 5,400,000 [..ccevvvneiiniinn Joovnniniiiiinnnes oo e e 4.270 |...... 4.270 [MON ..... [oevvevenneennnn 15,372 | 230,580 |....03/06/2019 ...|....03/06/2031 ...
001226-AA-9 ..... AES SOUTHLAND ENERGY LLC 4.5 02/29/2040 Private ...|[... ... . |--2.BPL ..|... ...86.6738 |... ....11,700,962 |.... 13,500,000 |.. 13,501,829 [ e 1,166 [ e e 4.500 |...... 4.525 | FMAN ..607,500 |....02/28/2019 ...|....02/29/2040 ...
00194@-AA-2 ..... APH FINANCE 1 LLC 4.77 07/07/2039 Private .......... [eee ... B . |- 1.G PLGI |... ...84.8879 |......ooennnns 5,432,823 |.... .6,400,000 |.. 8,399,997 [ e (D) e o e 4.770 |...... 4.770 | JAJO .. 305,280 |[....06/10/2019 ...|....07/07/2039 ...
00206R-GT-3 ..... AT&T INC 7.125 12/15/2031 N A |--2.BFE ... . 111.6470 |... .8,000,000 |.. e 1,961,280 [oeeneeeeiiiieee e 3,439 [ e e 71425 |...... 7.206 ....11/23/2018 ...|....12/15/2031 ...
002824-BF-6 ..... ABBOTT LABORATORIES 3.75 11/30/2026 .. N |- 1.DFE ... ...98.4870 |... ..283,000 |oeevvvennenennnnn284,102 [ v (27) | o e 3.750 |...... 3.589 ...04/17/2017 ...|....11/30/2026 ...
002824-BQ-2 ..... ABBOTT LABORATORIES 1.4 06/30/2030 ... N A |- 1.DFE ... ...84.4630 |... ... 500,000 |.. 426,665 |....eeeeenniiiiee eeeeennnnnn 9,684 | e e 1.400 |...... 4.024 ....09/02/2022 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC 3.2 05/14/2026 N | 1.GFE L. ...96.8450 |... 8,952,773 [ [ 18,480 [ e e 3.200 |...... 3.497 ....04/17/2017 ...|....05/14/2026 ...
003009-B@-5 ..... ABERDEEN ASIA PACIFIC 3.73 06/20/2034 Private ... - TAFE L. ...89.8443 |... 02,853,855 oeeieeeeiiiiieee feeeereniieeee (2) [ e e 3.730 |...... 3.730 ....06/19/2019 ...|....06/20/2034 ...
00774M-AV-7 ... AERCAP |RELAND CAP/GLOBA 2.45 10/29/2026 ....... ..2.BFE .. ...92.5480 |. .. 1,388,220 |. .1,498,528 |.. .2.450 |......2.486 ... 1072172021 .. 10/29/2026
008474-C#-3 ..... AGNICO EAGLE MINES LTD 4.42 06/29/2025 Private .. .. 2.AFE .. ...97.9897 |. ..489,948 |. 500,000 |.. .4.420 |......4.420 ....06/29/2017 .. 06/29/2025
008474-F*-4 ... AGNICO EAGLE MINES 2.78 04/07/2030 Private . .. 2.AFE .. ...87.4433 |. .. 3,322,844 |. .3,799,980 |.. .2.780 |......2.780 ....04/07/2020 .. 04/07/2030 ...
008513-AB-9 ..... AGREE LP 2 06/15/2028 |--2.BFE ... ...86.7480 |...ccvnnnnnnns 4,337,400 |.... 8,976,204 [ 4,982 | e e 2.000 |...... 2.112 ...05/05/2021 ...|....06/15/2028 ...
00914A-AM-4 ..... AIR LEASE CORP 1.875 08/15/2026 |- 2.BFE ... ...92.0090 |.....coennnnns 4,600,450 |.... 4,980,316 [onniiiiiiiiens e 1371 e i e 1.875 |...... 2.031 ....06/17/2021 ...|....08/15/2026 ...
009158-AY-2 ..... AIR PRODUCTS & CHEMICALS 1.85 05/15/2027 . |- LFFE L L 92,1740 |ooeeeeenenns 4,952,509 |.... 513,919 [ e (12,407) [ e e 1.850 |...... 1.605 ....03/26/2021 ...|....05/15/2027 ...
02311#-AA-4 ..... PROJECT THOR AMAROK LLC 5.95 09/30/2037 InfraDebt |... ... . |...2.CPL ..|... ...93.4705 |.....counnnnns 4,458,441 |.... 4,793,031 [ e (1,882) [ e e 5.950 |...... 6.083 ....08/05/2022 ...|....09/30/2037 ...
023135-BC-9 ... AMAZON.COM INC 3.15 08/22/2027 .......cevevenaeeeeennnnfonn o |- LEFE L. ...96.0190 |... 5,269,131 [ e (76,806) [oeeeeeeeeieee [ e 3.150 |...... 1.515 ....03/26/2021 ...|....08/22/2027 ...
025816-ClI-7 ..... AMERICAN EXPRESS CO 4.05 05/03/2029 .. .. 1.F FE ..|... ...98.8480 |... 890,379 s e 1A L e 4.050 |...... 4.506 ....01/20/2023 ...|....05/03/2029 ...
025816-DA-4 ..... AMERICAN EXPRESS CO VAR 08/03/2033 ... .. 1.F FE ..|... ...95.9810 |... 251,668 oo feeeeeee i (160) e e s 4.420 |...... 4.378 ...08/16/2022 ...|....08/03/2033 ...
03027X-AM-2 ..... AMERICAN TOWER CORP 3.125 01/15/2027 .. 2.CFE ..|... ...94.4900 |... e 1,163,520 [oenneiiiiiinees e 32,342 Lo i e 3125 |...... 3.637 ....07/12/2017 ...|....01/15/2027 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL C 4.45 06/01/2032 . L2.AFE .. ...99.0980 |. .658,211 |.. .4.450 |......5.409 ....00/29/2022 .. 06/01/2032
031162-DD-9 ..... [AMGEN INC 3 02/22/2029 .. L2.AFE .. ...93.8080 |. 792,045 |.. .3.000 |......3.235 ....03/16/2022 .. 02/22/2029
034863-BB-5 ..... [ANGLO AMERICAN CAPITAL 3.875 03/16/2029 .2.BFE .. ...93.7870 |. 995,131 |.. .3.875 |......4.021 ....08/14/2022 .. 03/16/2029
035240-AR-1 . ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 .........envs feun -on .1.GFE .. . 103.8370 |. . . 1,508,567 |.. .4.900 |......4.986 ....01/19/2023 .. 01/23/2031 ...
036752-AR-4 . ELEVANCE HEALTH INC 1.5 03/15/2026 ......eevneeeeenns foun e .2.BFE .. ...93.1380 |. ..4,656,900 |. .5,000,000 . 4,994,069 |.. .1.500 |...... 1.555 ...03/08/2021 .. 03/15/2026 ...
037833-DP-2 ... APPLE INC 2.2 09/11/2029 .. 1.B FE ..|... ...90.2870 |....oovnnnnnns 1,354,305 |.... .1,500,000 |.. IR 021 R AR (o 1) R AU RN 2.200 |...... 2.104 ....01/13/2022 ...|....09/11/2029 ...
037833-DU-1 ..... APPLE INC 1.65 05/11/2030 .. 1.BFE ..|... ...85.5%0 |... 1,000,000 |-eveenieeeennnnnn859,913 [ e 14263 [ e [t 1.650 |...... 4.221 ....08/28/2023 ...|....05/11/2030 ...
037833-EB-2 ..... APPLE INC 0.7 02/08/2026 .. .. 1.B FE ..|... ...92.5720 |... ..4,998,888 |.... .5,400,000 |...oenreeennn 5,394,878 [ 2,483 [ e [ 0.700 |...... 0.746 ....02/01/2021 ...|....02/08/2026 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING 2.5 03/24/2028 . .. 1.EFE ..|... .. 88.6800 |....cceuunnnnn 4,434,000 |.... .5,000,000 |-eeeeneeeeennn 4,991,083 [ooeeieiiiiiiiiii e 1877 [ s et 2.500 |...... 2.544 ....03/19/2021 ...|....03/24/2028 ...
049560-AX-3 ..... ATMOS ENERGY CORP 5.45 10/15/2032 | 1.GFE L. . 105.0530 |.......oennnns 1,675,795 |.... 1,498,636 |.oovvvenniviiinnnn fevienienn 1 s e e 5.450 |...... 5.546 ....00/27/2022 ...|....10/15/2032 ...
053015-AG-8 ..... AUTOMATIC DATA PROCESSNG 1.7 05/15/2028 |- 1.DFE ... ...90.1620 |...ccevnnnnnns 6,311,340 |.... 108,986,065 |...ieiiiiiiiiees foeeeeeennn 2,568 | e e 1.700 |...... 1.746 ...05/11/2021 ...|....05/15/2028 ...
05330K-A@-4 ..... AUTOPISTAS METRO DE PR 7.5 12/31/2038 Private . ..2.BFE .. . 105.5603 |. .. 6,149,942 |. .5,825,885 |.. .7.500 |......7.571 ....02/27/2019 .. 12/31/2038 ...
055451-BA-5 . BHP BILLITON FIN USA LTD 4.9 02/28/2033 1.FFE .. . 102.1660 |. ..715,162 |. . 700,000 .696, 141 |.. .4.900 |......5.041 ....02/24/2023 .. 02/28/2033
05565E-BQ-7 ..... BMW US CAPITAL LLC 0.8 04/01/2024 .. 1FFE .. ...98.8060 |. ..9,880,600 |. 10,000,000 9,999,385 |.. .0.800 |......0.816 ....03/29/2021 .. 04/01/2024
055780-AB-9 ..... BPCE SA 5.15 07/21/2024 ... .. 2.BFE .. ...99.1800 |. .. 1,983,600 |. .2,000,000 1,999,697 |.. .5.150 |......5.173 ....01/13/2014 .. 07/21/2024
05635J-AB-6 ..... BACARDI LTD / MARTINI BV 5.4 06/15/2033 .. 2.CFE .. . 100.6090 |. . 600,000 .599,029 |.. .5.400 |......5.523 ....06/06/2023 .. 06/15/2033 ...
05707#-AA-9 ..... BAIRD FINANCIAL CORP 4.58 03/29/2029 Private .......fo.. ] eeennns .. 1.GPL ..|... ...97.7889 |... .1,600,000 |.. e 1,599,890 [oeenieiiiiiiiees e (86) feeee s e e 4.580 |...... 4.579 ...08/29/2019 ...|....03/29/2029 ...
059597-AE-4 ..... BANCO GENERAL SA 4.125 08/07/2027 D...... 1 |- 2.CFE ... ...93.5450 |... 03,488,588 .. 30122 e e e 4125 |...... 4.226 .. 144,375 |....08/24/2017 ...|....08/07/2027 ...
05964H-AP-0 ..... BANCO SANTANDER SA 3.496 03/24/2025 .. D...... |- 1L.EFE ... ...97.8010 |... e 1,800,241 [ e (882) [ e e 3.4% |...... 3.526 ... 55,936 |....03/17/2022 ...|....03/24/2025 ...
05971K-AF-6 ..... BANCO SANTANDER SA 3.49 05/28/2030 .... Dovevee | veeeeennns .. 1.G FE ..|... ...89.9240 |.................539,544 |................ 600,000 |.......co.eeeen 41,074 |oeiniiiininnns fooviinnnnn 6,948 Lo [ e 3.490 |...... 5.388 . 20,940 |....01/26/2023 ...|....05/28/2030 ...
06051G-HV-4 ..... BANK OF AMERICA CORP VAR 07/23/2030 .. .. 1.G FE ..|... ...90.5650 |.............. 1,811,300 |..............2,000,000 |..............2,041,664 |....ooeeeennnnnee foeeeennnna (6,860) |ouneneeeeennens oo e 3.19% |...... 2.848 . 63,880 |....01/25/2022 ...|....07/23/2030 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP VAR 02/13/2031 .. 1.EFE ..|... . ...85.8000 |... 33,073 s e 1298 e [ e 2.4% |...... 4.790 . 12,480 |....01/19/2023 ...|....02/13/2031 ...
06051G-JB-6 ..... BANK OF AMERICA CORP VAR 04/29/2031 .. 1.G FE ..|... .. 997,970 |...86.0390 |... 860,390 |.... 10:998,363 |-eeenieeeeiiis feeeieeii 2000 | e e 2.592 |...... 2.633 . 25,920 |....01/04/2022 ...|....04/29/2031 ...
06051G-JY-6 ..... BANK OF AMERICA CORP VAR 06/14/2024 ..... .. 1.G FE ..|... .. 5,000,000 |. 100.0200 |.............. 5,001,000 |.... 05,003,182 [oeniiiiiiiiiiies 3,283 Lo i e 5.834 |..... 0.522 .. 157,853 |....06/07/2021 ...|....06/14/2024 ...
06051G-KA-6 ..... BANK OF AMERICA CORP VAR 07/21/2032 .. . 1.GFE .. 3,024,840 |...81.5210 |. .. 2,445,630 |. .3,019,276 |.. .2.299 |......2.206 . 68,970 |....07/28/2021 .. 07/21/2032 ...
06051G-KG-3 ..... BANK OF AMERICA CORP VAR 02/04/2025 ..... .. 1.GFE ..|.. .. 2,000,000 )...99.6090 |.............. 1,992,180 |.... .2,000,000 |. L. 1,999,899 | v (188) | i o 1.843 |...... 1.851 . 36,860 |....02/01/2022 ... |....02/04/2025 ...
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06051G-KK-4 ..... BANK OF AMERICA CORP VAR 02/04/2033 L1GFE L 3,000,000 |...84.7770 |...euvnnnnnnns 2,543,310 |..oovvnnnnnnns 3,000,000 |.eevvunnienns 3,000,318 [..oevvvviiiiiiins Jovvnnnneeenn (B3) [ s s 2.972 |...... 2.9% ....02/01/2022 ...|....02/04/2033 ...
06051G-KQ-1 ..... BANK OF AMERICA CORP VAR 04/27/2033 .. 1.G FE ..|... ...95.1830 |... .1,600,000 |.. e 1,600,745 [ e (96) [ e e 4.571 |...... 4.623 ....04/21/2022 ...|....04/27/2033 ...
06406R-BH-9 ..... BANK OF NY MELLON CORP VAR 06/13/2033 ..........ccovvifors v oeeeenn |2,5 i .. 1.F FE ..|... ...95.2830 |... .1,000,000 |.. B IRV T o7 R RPN ¢ +1s) i FORRUURR AR N 4.289 |...... 4.283 ....07/22/2022 ...|....06/13/2033 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP VAR 10/25/2033 .......ccceveufoes v vennnnn |2,5 i .. 1.F FE ..|... . 105.89%0 |... e 700,000 |-eveenieeeeennnnn 00,533 [ooeeiiiiiiiiiis e (B7) o e et 5.834 |...... 5.919 ....10/18/2022 ...|....10/25/2033 ...
064159-3X-2 ..... BANK OF NOVA SCOTIA 0.7 04/15/2024 R Ao T .. 1.F FE ..|... ...98.5690 |... .3,000,000 |..evenrieeennn 3,001,089 [ooreieinniniiiinn Jovennnennn (3,864) [ o e 0.700 |...... 0.571 ....06/19/2021 ...|....04/15/2024 ...
06738E-BM-6 ..... BARCLAYS PLC VAR 06/24/2031 D...... 1,5 ... .. 2.AFE ..|... ...84.2580 |... ... 800,000 |.. 673,438 |oooeeeeeeniiiieee oeeeennnn 12,422 | e e 2.645 |...... 5.29 ...01/31/2023 ...|....06/24/2031 ...
06849U-AD-7 ..... BARRICK PD AU FIN PTY LT 5.95 10/15/2039 ... D...... T .. 1.G FE ..|... . 107.2050 |... .3,000,000 |.. 2,946,431 Lo el 1984 L e e 5.950 |...... 6.128 ....10/13/2009 ...|....10/15/2039 ...
071813-CS-6 ..... BAXTER INTERNATIONAL IN 2.539 02/01/2032 ... .. 2.BFE ..|... ...83.7280 |... .1,500,000 |.. e 1,513,853 [ e (1,599) [ o e 2.539 |...... 2.408 ....12/16/2021 ...|....02/01/2032 ...
075887-BV-0 ..... BECTON DICKINSON & CO 3.363 06/06/2024 . .2.BFE .. ...98.9510 |. .1,500,000 .1,508,244 |.. .3.363 [......1.258 ....12/21/2021 .. 06/06/2024
075887-CP-2 ..... BECTON DICKINSON & CO 4.298 08/22/2032 . .2.BFE .. ...96.5430 |. . 500,000 .500,650 |.. 4.298 |......4.343 ....08/08/2022 .. 08/22/2032
085770-AA-3 ..... BERRY GLOBAL INC 4.875 07/15/2026 .. .2.CFE .. ...98.5410 |. . 300,000 .299,965 |.. .4.875 |......4.875 ....06/17/2019 .. 07/15/2026 ...
09247X-AR-2 ..... BLACKROCK INC 1.9 01/28/2031 ceveeeees |- 1D FE L.t ...84.1610 |... . .2,000,000 |.. 670,732 |veeeeeeeiiieee foeeeeee 17,832 s oo e 1.900 |...... 4.714 ...07/14/2023 ...|....01/28/2031 ...
09247X-AT-8 ..... BLACKROCK INC 4.75 05/25/2033 .... AT .. 1.DFE ..|... . 100.7480 |.....covnnnnns 1,007,480 |.... .1,000,000 |.. 970,899 [ovviiiiiiiininne fovvvennennnnn 859 e [ e 4.750 |...... 5.208 ....08/04/2023 ...]|....05/25/2033 ...
096591-2K-9 ..... BNP PARIBAS VAR 01/13/2031 2,5 et .. 1.G FE ..|... ...87.8020 |....covvunnnns 2,370,654 |.... .2,700,000 |.. e 2,806,205 |oeeieeeiiiiiieee e 31,310 [ e e 3.082 |...... 4.961 ....02/02/2023 ...|....01/13/2031 ...
096630-AE-8 ..... BOARDWALK PIPELINES LP 5.95 06/01/2026 . N |- 2.CFE ... L 101.3770 |oooeevnnnnnnns 2,638,843 |.... .2,603,000 |.. 2,686,098 [...oiiiiiiiiinens e (35,870) v e e 5.950 |...... 4.387 ....05/11/2017 ...|....06/01/2026 ...
097023-CN-3 ... BOEING CO 2.95 02/01/2030 N A |- 2.CFE ..|... L..90.1170 |ooeeeennennnns 2,252,925 |.... .2,500,000 |.. 002,562,518 o e (9,862) [ e e 2.950 |...... 2.487 ....07/30/2021 ...|....02/01/2030 ...
097023-CT-0 ..... BOEING CO 4.875 05/01/2025 N |- 2.CFE ... . ...99.5460 |.............. 1,493,190 |.... e 1,885,177 e [ (43,292) [ e e 4.875 |...... 1.881 ....12/02/2021 ...|....05/01/2025 ...
103730-BU-3 ..... BP CAP MARKETS AMERICA 4.812 02/13/2033 N A |- LFFE L .. 1,100,000 |. 100.6530 |.....eunnneees 1,107,183 |.... e 1,100,343 [ e 388 e e e 4.812 |...... 4.869 ...02/09/2023 ...|....02/13/2033 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO 3.4 07/26/2029 ... N .. 1.F FE ..|... 981,000 |...94.7460 |... 947,460 |.... 984,335 |oevveniiiiiiiiins foeninnl2472 | e e 3.400 |...... 3.746 ....08/056/2022 ...|....07/26/2029 ...
11134L-AH-2 ..... BROADCOM CRP / CAYMN F 3.875 01/15/2027 1 .2.BFE .. . 10,498,751 |...97.4780 |. 10,417,474 |. 10,687,000 10,614,591 |.. .3.875 |......4.113 ....02/21/2018 .. 01/15/2027
11271#-AC-9 ..... CENTRIO ENERGY 4.112 07/31/2032 Private ..2.BPL .. 2,200,000 |...90.6239 |. 1,993,727 |. .2,200,000 .2,199,990 |.. 4112 ... 4112 ....08/01/2017 .. 07/31/2032
115637-AU-4 ..... BROWN-FORMAN CORP 4.75 04/15/2033 ........ . 1,501,485 |. 101.7490 |. 1,526,235 |. .1,500,000 1,501,339 |.. 4.750 |......4.793 ....08/22/2023 .. 04/15/2033
124708-AB-0 ..... JPMAM STRATEGIC PROP 3.03 10/03/2031 Private .......[... ... 4,039,379 |...87.3713 |. .. 3,320,109 |. .3,800,000 .3,987,776 |.. .3.030 |......2.330 ....08/06/2021 .. 10/03/2031 ...
125491-AN-0 . Cl FINANCIAL CORP 3.2 12/17/2030 ... ...78.8410 |. .. 1,971,025 |. .2,500,000 . 2,565,442 |.. .3.200 |......2.770 ...07/22/2021 .. 12/17/2030 ...
125523-AG-5 ..... CIGNA GROUP/THE 4.125 11/15/2025 ... ...98.6720 |......ouunnnns 1,973,440 |.... .2,000,000 |.. 2,100,061 [oenneeiiiiiiiees oeeeenen (B7,793) L o e 4125 |...... 1.154 ....06/04/2021 ...|....11/15/2025 ...
12564C-AB-2 ..... CK HUTCHISON INTL 19 LT 3.625 04/11/2029 . ...94.6130 |... .2,000,000 |.. e 1,991,368 [ e 1834 e e e 3.625 |...... 3.717 ....04/08/2019 ...|....04/11/2029 ...
125720-AK-1 ... CME GROUP INC 2.65 03/15/2032 .. 88.8770 |... 1,000,000 |.eeveniireennnnn897,834 [ e 285 [ e e 2.650 |...... 2.705 ....03/01/2022 ...|....03/15/2032 ...
126117-AT-7 ..... CNA FINANCIAL CORP 4.5 03/01/2026 .. ...98.9070 |... 10,200,000 |.. ..10,198,844 .o e 10 e e e 4.500 |...... 4.503 ....02/19/2016 ...|....03/01/2026 ...
12661P-AC-3 ..... CSL FINANCE PLC 4.25 04/27/2032 ...97.2550 |... 1,596,161 [ 369 e o e 4.250 |...... 4.340 ....04/20/2022 ...|....04/27/2032 ...
126650-CF-5 ..... CVS HEALTH CORP 3.375 08/12/2024 ... ...98.5620 |... e 2,015,196 [oeeneeiiiiiiieee feeeeeeee (A1,570) [ o e 3.375 |...... 1.269 ...12/03/2021 ...|....08/12/2024 ...
126650-DG-2 ..... CVS HEALTH CORP 3.25 08/15/2029 .. ...92.9930 |. 1,018,504 |.. .3.250 |......2.906 ....03/01/2022 .. 08/15/2029 ...
126650-DR-8 ..... CVS HEALTH CORP 2.125 09/15/2031 ... ...82.5850 |. .980,943 |.. .2.125 |......2.397 ....12/09/2021 .. 09/15/2031 ...
12702%-AA-4 ... CVS PASSTHR TRUST 3.901 10/10/2039 Private .. ...89.1110 |... 5,014,024 [ i (26) [ e e 3.901 |...... 3.932 e 11, .. 195,843 |....09/27/2017 ...|....10/10/2039 ...
CHARTER COMMUNICATIONS CTL 5.55 07/15/2035 Private
12708#-AA-4 ..... . 100.8494 |.............. 2,550,442 |.... 002,528,908 [o.eniiiiiiiiiinies v (26) [ e e 5.550 |...... 5.614 s .. 140,495 |....12/17/2018 ...|....07/15/2035 ...
12759*-AA-6 ... CTL 2022-06 TRUST 5.41 01/15/2047 PRIVATE ... . 103.1017 |... ....15,415,606 |.... . 14,977,825 [ e (1,361) [ o e 5.410 |...... 5.524 ....09/19/2023 ...|....01/15/2047 ...
13034V-AB-0 ..... CALIFORNIA INSTITUTE OF 4.321 08/01/2045 ............[... ... ... 92.2720 |..ooovinnnnnns 1,845,440 |.... .2,000,000 |.. 1,810,352 [ e 770 [ e e 4.321 |...... 5.109 ....00/26/2022 ...|....08/01/2045 ...
132154-AA-8 ..... Cambr idge Assoc LLC 4.91 08/03/2028 Private ...97.4566 |. ..6,042,307 |. .6,200,000 .6,199,925 |.. .4.910 |......4.910 ....08/28/2018 .. 08/03/2028
136375-BD-3 . CANADIAN NATL RAILWAY 6.9 07/15/2028 . . 109.9520 |. ..455,201 |. ..414,000 427,310 |.. .6.900 |......6.078 ....09/06/2002 .. 07/15/2028 ...
13645R-BF-0 ..... | CANADIAN PACIFIC RAILWAY 2.45 12/02/2031 . . ...92.7900 |. ..2,338,308 |. .2,520,000 .2,519,265 |.. .2.450 |......2.454 LA171772021 L 12/02/2031 ...
14040H-BN-4 . CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ............fees ... ...95.4540 |. ..2,510,440 |. .2,630,000 .2,615,209 |.. .3.750 |......3.940 ....06/09/2017 .. 03/09/2027 ...
141781-BN-3 ... CARGILL INC 0.75 02/02/2026 ...92.3200 |. ..2,769,600 |. .3,000,000 .2,995,630 |.. .0.750 |......0.820 ....01/28/2021 .. 02/02/2026 ...
14313*-AB-9 ..... CarMax Auto Superstores, Inc. 4.17 04/27/2026 PP . |... ... ...96.1826 |... ... 800,000 |evvuniiieennnnnn 799,983 [ i (O) [ e e 4170 |...... 4170 ....04/27/2016 ...|....04/27/2026 ...
14313*-AC-7 ..... CARMAX AUTO 4.27 04/27/2028 Private .. ...98.5950 |... 23,000,000 |-eeeeneeeeennn 2,999,956 [ooeeieiniiiiiiiin e (28) e s [t 4.270 |...... 4.270 ....06/22/2016 ...|....04/27/2028 ...
14456%-AA-4 ..... CARRIX INC 4.96 07/31/2027 Private ... . 100.0392 |... ... 800,000 J..eoeiiiiennnnn 99,989 [ i (B) [ e e 4.960 |...... 4.960 ...07/19/2017 ... |....07/31/2027 ...
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14456#-AB-2 ..... CARRIX INC. 5.06 07/31/2029 Private .........coeevvvns foen e oeeeein | s L2.C0PL e 2,500,000 |. 100.7646 |.............. 2,519,114 |t 2,500,000 |.....ccvunnnns AT T R AR ( ) N EUUU R RN 5.060 |...... 5.060 |JJ ....... 126,500 |....07/19/2017 ...|....07/31/2029 ...
14456#-AC-0 ..... CARRIX INC 5.21 07/31/2032 Private oo [--:2.CPL ..., 1,500,000 |. 100.9553 |.......cceenen 1,514,329 |.... .1,500,000 |.. e 1,499,990 [enniiiiiiiees e (B) e e e 5.210 |...... 5210 (W ....... . 78,150 |....07/19/2017 ...|....07/31/2032 ...
14913R-2G-1 ..... CATERPILLAR FINL SERVICE 1.1 09/14/2027 .. veo |- 1.F FE L), ...89.2520 |... .5,000,000 |.. L A913,431 L [ 22,465 [ [ e 1.100 |...... 1.583 [MS ...... .55,000 |....03/25/2021 ...|....09/14/2027 ...
150890-AM-6 ..... CELANESE US HOLDINGS LL 6.165 07/15/2027 . vee |--2.CFE ... . 102.4490 |... e 720,000 |eeeenniieeeennn 720,489 [ e (18) [ e [ 6.165 |...... 6.259 () ....... ... 44,511 |....07/07/2022 ...|....07/15/2027 ...
151191-BE-2 ..... CELULOSA ARAUCO CONSTITU 4.25 04/30/2029 .. D...... 1 veo |- 2.CFE ... ...92.3000 |... .4,000,000 |eevenrennnnnn 3,983,775 [ooniiiiiiiiiiiis 2,536 [ e e 4.250 |...... 4.336 .. 170,000 |....04/25/2019 ...|....04/30/2029 ...
151191-BG-7 ..... CELULOSA ARAUCO CONSTITU 5.5 04/30/2049 ... vee |--2.CFE ... ...84.9780 |... ... 600,000 |.. 592,531 |eveeeieeeeeniies feeeeiieieein 90 e e e 5.500 |...... 5.592 . 33,000 |....04/25/2019 ...|....04/30/2049 ...
15135U-AF-6 ..... CENOVUS ENERGY INC 6.75 11/15/2039 voo |- 2.BFE ... . 108.8260 |... .1,428,000 |.. e 1,424,028 [ e 131 e [ e 6.750 |...... 6.779 . 96,390 |....09/15/2009 ...|....11/15/2039 ...
15189T-BA-4 ... CENTERPOINT ENERGY INC 1.45 06/01/2026 .... |--2.BFE ... ...92.0280 |... .5,000,000 |.. 8,994,224 | e 2,282 e e e 1.450 |...... 1.498 ... 72,500 |....05/11/2021 ...|....06/01/2026 ...
156830-AA-9 ..... KALLPA GENERACION SA 4.125 08/16/2027 ..... ...95.2770 |. ..2,381,925 |. .2,500,000 .2,498,710 |.. 4125 |...... 414 103,125 |....08/09/2017 .. 08/16/2027
15776*-AA-8 ..... CHAVMBERS BORROVWER LLC 2.18 05/15/2024 PRIVATE . ...99.1209 |. ..564,580 |. ..569,588 .569,642 |.. .2.180 |......2.202 . 12,851 |....08/15/2022 .. 05/15/2024
161175-BX-1 ... CHARTER COMM OPT LLC/CAP 2.3 02/01/2032 ... ...79.3290 |. .. 1,586,580 |. .2,000,000 1,970,181 |.. .2.300 |......2.506 .46,000 |....07/29/2021 .. 02/01/2032 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS 4.5 10/01/2029 ... . ...95.5230 |... 592,243 |.... ... 620,000 |.. 637,031 [ceeeeeeiiiiieeee oeeeenne (12,347 [ oo e 4.500 |...... 2.961 . 27,900 |....06/08/2021 ...|....10/01/2029 ...
166756-AL-0 ..... CHEVRON USA INC 1.018 08/12/2027 AT 1.DFE. ...89.0300 |......counnnns 1,335,450 |.... .1,500,000 |.. e 1479313 [ 5528 [ e e 1.018 |...... 1.410 ... 15,270 |....09/30/2021 ...|....08/12/2027 ...
172967-MF-5 ... CITIGROUP INC VAR 04/24/2025 15 1.G FE ...99.2510 |..ccevnnnnnnns 2,977,530 |.... .3,000,000 |.. 83,024,431 [ e (TTT18) [ o e 3.352 |...... 0.741 ..100,560 |....05/21/2021 ... |....04/24/2025 ...
172967-ML-2 ... CITIGROUP INC VAR 01/29/2031 ... 15 .1.G FE ...86.5750 |.......ounnnns 1,731,500 |.... .2,000,000 |.. 02,027,299 [ e (A19) [ e e 2.666 |...... 2.423 ... 53,320 [....10/28/2021 ...|....01/29/2031 ...
172967-MS-7 ... CITIGROUP INC VAR 06/03/2031 .. 15 .1.G FE . ...85.4260 |.......oeen... 3,844,170 |.... .4,500,000 |.. e B567,765 e e (9,750) [ o e 2.572 |...... 2.319 .. 115,740 |....07/23/2021 ...|....06/03/2031 ...
172967-MX-6 ..... CITIGROUP INC VAR 05/01/2025 ... 15 .1.G FE .. 5,000,000 |...98.3020 |... ..4,915,100 |.... 4,999,873 [ i (B4) [ e e 0.981 |...... 0.980 . 49,050 |....04/27/2021 ...|....05/01/2025 ...
172967-NE-7 ... CITIGROUP INC VAR 11/03/2032 ... 1 ...82.3120 |... 823,120 |.... 999,985 |-evvueeeeeennins fereeeeeeeiee (7)o e s 2.520 |...... 2.519 . 25,200 |....10/27/2021 ...|....11/03/2032 ...
191216-DJ-6 ..... COCA-COLA CO/THE 1.5 03/05/2028 .. N ...90.0460 |... ..9,004,600 |.... . e 9,974,480 [ 5785 e e e 1.500 |...... 1.563 .. 150,000 |....03/01/2021 ...|....03/05/2028 ...
19273P-AE-4 ..... COLBY COLLEGE 3.072 07/01/2052 ... 1 ...60.3590 |. ..603,590 |. .1,000,000 .1,000,555 |.. .3.072 |......3.095 . 30,720 |....01/11/2022 .. 07/01/2052
194162-AP-8 ..... COLGATE-PALMOL IVE CO 3.25 08/15/2032 . 1 ...92.6650 |. ..602,323 |. . 650,000 .508,415 |.. .3.250 |......4.413 . 21,477 |....10/03/2022 .. 08/15/2032
20030N-CS-8 ..... COMCAST CORP 3.95 10/15/2025 ........ 1 ...98.6070 |. .. 4,930,350 |. .5,000,000 .5,217,253 |.. .3.950 |......1.235 197,500 |....03/18/2021 .. 10/15/2025
20268J-AE-3 ..... COMMONSPIRIT HEALTH 1.547 10/01/2025 . O DR ...93.5710 |. ..1,169,638 |. . 1,250,000 1,235,402 |.. J1.547 .22 . 19,338 |....02/03/2022 .. 10/01/2025 ...
20268J-AF-0 ..... COMMONSPIRIT HEALTH 2.782 10/01/2030 ......ccvvvunea foun ooe R ...86.6290 |. .. 3,169,755 |. . 3,659,000 .3,806,992 |.. ..(21,985) | . .2.782 |......2.088 101,793 |....08/19/2021 .. 10/01/2030 ...
202795-HK-9 ... COMMONWEALTH EDISON CO 5.9 03/15/2036 .......ceunvrvnsfonn nn N . 108.2010 |...ccevvnnnnns 3,246,030 |.... .3,000,000 |.. ....3,115,372 v erreeennnn (8,521) | TR R 5.900 |...... 5.464 .. 177,000 |....09/17/2009 ...|....03/15/2036 ...
CONCESSION FINANCIAL HOLDINGS LLC 5.37 10/24/2029
20606#-AA-0 ..... PRIVATE 2.CPL . . 101.2378 |... ....10,123,776 |.... 10,000,000 |.. e 9999175 [ i e i e 5.370 |...... 5.442 | A0 ...... ...10/24/2022 ...|....10/24/2029 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC 2.25 08/01/2031 . 2.CFE . ...83.9420 |... 1. 400,000 |-eeeuniieeennnnn331,301 [ e 30881 [ e [t 2.250 |...... 5.063 [FA ...... ....06/30/2023 ...|....08/01/2031 ...
210518-DP-8 ..... CONSUMERS ENERGY CO 3.6 08/15/2032 .... ...92.5090 |........ooe..... 462,545 |......nnl 500,000 [iiiiiinnnnn500,043 | e (9) e [ | 3.600 |...... 3.640 [FA ...... ....08/01/2022 ...|....08/15/2032 ...
210518-DU-7 ..... CONSUMERS ENERGY CO 4.625 05/15/2033 . ...99.6470 |...covvuneeeeenn 797,176 |oneeneeeenn... 800,000 |oeeievnineeeennn 796,844 | e 1,286 [ e | 4.625 |...... 4.745 [N ...... ....02/13/2023 ...|....05/15/2033 ...
21688A-AS-1 ..... COOPERAT RABOBANK UA/NY 1.375 01/10/2025 ............[|... ... . ...96.2330 |... reeeeneennnnnn 2,250,000 [onnnininnnnn 2,248,570 i e 1,287 L e e 1.375 |...... 1.448 [JJ ....... . ....01/05/2022 ...}|....01/10/2025 ...
22279#-AA-2 ..... COUSINS PROPERTIES INC 3.91 07/06/2025 Private ... ....2.B. .. 7,900,000 |...97.7205 |..oeennnnnnnn 7,719,916 |.... e 1,899,978 [ e () [ o e 3.910 |...... 3.910 (W ....... ... 149,297 |... ...07/06/2017 ...|....07/06/2025 ...
22279#-AB-0 ..... COUSINS PROP INC 4.09 07/06/2027 Private .. ....2.B. .. 1,200,000 |...96.4612 |.............. 1,157,535 |.... 1,199,997 Lo e (D e o e 4.09 |...... 4.090 e 28,722 ... ....04/19/2017 ...|....07/06/2027 ...
22279#-AC-8 . COUSINS PROP INC 3.78 07/06/2027 Private ....2.B. 3,500,000 |...95.6563 |. .. 3,347,969 |. . 3,499,993 |.. .3.780 |......3.780 . 63,945 ....06/19/2019 ..
22279#-AD-6 . COUSINS PROP INC 3.86 07/06/2028 Private ....2.B. 4,700,000 |...95.2814 |. .. 4,478,227 |. . 4,699,992 |.. .3.860 |......3.860 . 87,686 ....06/19/2019 ..
22279#-AE-4 ..... [COUSINS PROP INC 3.95 07/06/2029 Private . . ....2.B .. 5,200,000 |...94.5040 |. ..4,914,208 |. 5,199,992 |.. .3.950 |......3.950 . 99,277 ....06/19/2019 .. .
225350-AH-0 ... CREDIT AGRICOLE SA VAR 01/26/2027 . e ]2,5 .. 1.G FE ..|... .. 4,500,000 |...91.9810 |....oeuvnnnnnn 4,139,145 |.... e 40499,995 [ e (B) [ e e 1.247 |...... 1.247 .. 24,005 ... ...01/19/2021 ...|....01/26/2027 ...
CURTISS-WRIGHT CORPORATION 4.49 10/27/2032 PRIVATE
23157H-AN=1 oo [ e [ | L2APL e 1,900,000 |...97.0348 [.............. 1,843,662 [....ooeeeneen 1,900,000 [.eeveerennnnn LIRCICICRtc 20 U RPN NN R RN 4.490 |...... 4540 [AO oot [ooiiiiiiins 14,929 |oeiiinnnne 85,310 [....10/27/2022 ...|....10/27/2032 ...
23157#-AN-9 ..... e | 2.APL L. .. 3,800,000 |...96.5653 |.............. 3,669,480 |.... .3,800,000 |.. T B (VI S RN RN R RN 4.640 |...... 4.694 [AO ...... .... 30,856 |... .. 176,320 |....10/27/2022 ...|....10/27/2034 ...
23331A-BP-3 ..... D.R. HORTON INC 1.4 10/15/2027 ... cee |- 2.AFE )., ...89.0450 |.............. 1,157,585 |.... .1,300,000 |.. e 1,284,402 [ 3,982 [ e e 1.400 |...... 1.728 | AO ...... e 3,842 |... ... 18,200 |....04/07/2021 ...|....10/15/2027 ...
28422E-VK-2 ... JOHN DEERE CAPITAL CORP 0.7 01/15/2026 ... e | LFFE Ll ...92.6670 |......ounnnnns 2,038,674 |.... 2,193,138 [ 3,297 e o e 0.700 |...... 0.854 [JJ ....... . 15,400 |....02/23/2021 ...|....01/15/2026 ...
24422E-\P-1 ... JOHN DEERE CAPITAL CORP 1.5 03/06/2028 ... (R [N PP Y N < =R . ...89.1350 |...ccovnnnnnns 4,456,750 |.... . . ....4,990,843 U JUTP PO 1.500 |...... 1.545 [MS ...... . . 75,000 |....03/01/2021 ...|....03/06/2028 ...
245223-AC-6 ..... DEL MONTE FOODS INC 11.875 05/15/2025 .........ccvvunefone vun]vunnnns 1o, LABFE i i foii e foii e foiiiii e o L 1875 | MN o o (BT | ....05/26/2021 ...]|....05/15/2025 ...
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24618#-AR-1 ..... DELAWARE NORTH 6 06/30/2025 Private .........coeevvves foon ven | oeeenis | e 2.0 e 24,000,000 |. 100.6139 24,000,000 |...eevnnnenn24,000,000 [eenniiiiiniinnns foovvrnniiniiniin o oo e 6.000 |...... [STVV[ON [0 R U N 1,440,000 |....06/30/2020 ... |....06/30/2025 ...
24618#-AY-6 ..... DELAWARE NORTH step 03/18/2034 Private .... .2.0. ...95.4185 |... 1,000,000 |-eeeenieeeennnnn985,724 [ e 1,082 [ e [t 4.840 |...... 5.018 . 48,400 |....06/30/2020 ...|....03/18/2034 ...
24618#-BA-7 ..... DELAWARE NORTH step 06/26/2034 Private .... .2.0 .. ...90.4039 |.............. 1,356,059 |.............. 1,500,000 |.............. 1,480,493 |.....ccerrrrinnns forrvvnnnnns 1,437 | oo e 4.220 |...... 4.376 . 63,300 |....06/30/2020 ...|....06/26/2034 ...
25179M-BC-6 ..... DEVON ENERGY CORPORATION 5.25 09/15/2024 .. 2.BFE .. ...99.7760 |.................997,760 |.............. 1,000,000 |...cevrueeeee 1,013,727 |oeeeiiiiiiiiinns foeeeeena (29,787) | oo e 5.250 |...... 2.472 . 52,500 |....02/08/2022 ...|....09/15/2024 ...
254687-FK-7 ..... WALT DISNEY COMPANY/THE 1.75 08/30/2024 ... 1.6 FE . . ...97.5880 |... . i 3,000,000 [oannnnnnnnnn 3,020,114 i [ (34,855) [ e e 1.750 |...... 0.636 . 52,500 |....06/21/2021 ...|....08/30/2024 ...
25601B-2A-2 ..... DNB BANK ASA VAR 09/30/2025 .... 1.DFE. .. 2,500,000 |...96.5710 |... 2,414,275 |.... 002,499,996 |o.eiieiiiiiieee e (2) [ e e 0.856 |...... 0.856 . 21,400 |....09/23/2021 ...|....09/30/2025 ...
26441C-BJ-3 ... DUKE ENERGY CORP 0.9 09/15/2025 .......evvvvvvnnnnvveesfons won | veeeeen [T i 2.BFE .. 1,975,100 |...93.2470 |... 1,864,940 |.... e 1,990,069 [o.eniiiiiiiiiiins i 5,888 [ e e 0.900 |...... 1.194 ...05/04/2021 ...|....09/15/2025 ...
26442C-8B-9 ... DUKE ENERGY CAROLINAS 2.55 04/15/2031 .. ...86.7130 |..eeevnnnneennn 520,278 |ovninieeennnn 600,000 |ieeenineeeen 513,970 | e 5,286 [ e e 2.550 |...... 4.973 ....06/14/2023 ...|....04/15/2031 ...
268789-AB-0 ..... E.ON INTL FINANCE BV 6.65 04/30/2038 . . 111.0960 |. .6.650 |[......5.605 ....09/15/2009 .. 04/30/2038
278642-AX-1 ..... EBAY INC 1.4 05/10/2026 ... ...92.4640 |. .1.400 |......1.427 ....05/03/2021 .. 05/10/2026
278865-BM-1 ..... ECOLAB INC 2.125 02/01/2032 . ...84.8730 |. .2.125 |......2.158 ....12/16/2021 .. 02/01/2032 ...
285512-AE-9 ..... ELECTRONIC ARTS INC 1.85 02/15/2031 .. ...83.3410 |... . e 3,243,539 [ e 888 [ e e 1.850 |...... 1.880 ...02/09/2021 ...|....02/15/2031 ...
291011-BP-8 ..... EMERSON ELECTRIC CO 0.875 10/15/2026 . ...90.6170 |... 1,812,340 |.... e 1,975,627 [ i 8,496 [ o e 0.875 |...... 1.321 ....03/25/2021 ...|....10/15/2026 ...
29103D-AS-5 ... EMERA US FINANCE LP 0.833 06/15/2024 . ...97.7950 |... 4,889,750 |.... e 84,999,904 [ e (48) [ e e 0.833 |...... 0.833 ....12/02/2021 ...|....06/15/2024 ...
20245J-AK-8 ... EMPRESA NACIONAL DEL PET 4.5 09/14/2047 ... ...74.8890 |... 1,048,446 |.... 1,364,392 [ il 834 e e e 4.500 |...... 4.679 ....09/11/2017 ...|....09/14/2047 ...
29273R-BD-0 ... ENERGY TRANSFER LP 4.05 03/15/2025 ...98.4330 |... 2,952,990 |.... e 3,069,149 [oeeniiiiiiiieee e (71,373) [ oo e 4.050 |...... 1.605 ...05/06/2021 ...|....08/15/2025 ...
20273V-AQ-3 ... ENERGY TRANSFER LP 5.75 02/15/2033 . 103.0640 |... 1,030,640 |.... 1,024,245 Lo e (218) [ e e 5.750 |...... 5.479 ....12/19/2023 ...|....02/15/2033 ...
29379V-AG-8 ..... ENTERPRISE PRODUCTS OPE 6.125 10/15/2039 .. . 109.2870 |... 2,732,175 |.... 2,488,725 o o800 [ e e 6.125 |...... 6.170 ...09/24/2009 ... |....10/15/2039 ...
20444U-BQ-8 ..... EQUINIX INC 1.45 05/15/2026 .... ...92.3340 |... 4,616,700 |.... .... 4,996,411 e 1383 [ i e 1.450 |...... 1.480 ....06/03/2021 ...|....05/15/2026 ...
20446M-AJ-1 EQUINOR ASA 1.75 01/22/2026 ... ...94.5810 |. ..6,620,670 |. .7,086,664 |.. .. (43,279) | . ... 1.114 ....07/20/2021 .. 01/22/2026
30225V-A@-6 ..... EXTRA SPACE 4.39 07/14/2028 Private .. .10,000,000 |...96.1030 |. ..9,610,305 |. 10,000,000 9,990,944 |.. . (29) |. .4.390 |...... 4.3 ....07/17/2018 .. 07/17/2028
30225V-AH-0 ..... EXTRA SPACE STORAGE LP 3.9 04/01/2029 .. . .. 449,483 |...94.6060 |. ..450,000 .449,835 |.. .2 . ......3.956 ....08/22/2022 .. 04/01/2029
30231G-AT-9 ..... EXXON MOBIL CORPORATION 3.043 03/01/2026 ........oee.fenn -.n U . 2,120,820 |...97.0970 |. .2,000,000 .2,058,788 |.. ..(30,057) |. .3.043 |......1.481 ....11/30/2021 .. 03/01/2026 ...
30231G-BE-1 ..... EXXON MOBIL CORPORATION 2.44 08/16/2029 ............. foer ... N . . 992,700 |...90.8320 |. .1,000,000 994,290 |.. .2.440 |......2.564 ...03/01/2022 .. 08/16/2029 ...
30288*-AE-0 ..... FLNG LIQUEFACTION 2 LLC 4.39 12/31/2038 Private ...[... ... ceveenn | eeveeeeen L 2.BFE L 2,329,020 |...92.0065 |... . . .. 02,328,995 [ v (12) s e e 4.390 |...... 4.388 ....06/21/2019 ...|....12/31/2038 ...
32055R-B#-3 ... FIRST INDUSTRIAL 3.97 07/23/2029 Private ......ccceeefoes v oeniis | veeeeeeens L 2BFE | 2,000,000 |...92.7431 |.cooeennnnnnnn 1,854,863 |.....cccvnnn 2,000,000 |eeveunnannn 1,999,990 [oveevieiiiieeee oeeemmneeeeee (B) e oo e 3.970 |...... 3.970 ...07/23/2019 ...|....07/23/2029 ...
Footbal | Club TN Trust 19-X 3.33 10/05/2031
344890-AC-1 ..... Private ..oooeeeeeiiieeiiee e oo e | | L AFFE e 1,100,000 |...91.6677 |....cceeennnn. 1,008,345 |......ccce 1,100,000 |....oeeeennnn 1,099,979 [ooeeeeiiiiieeee oeeememeeee e () s oo e 3.330 |...... 3.330 ...10/08/2019 ...|....10/05/2031 ...
Footbal | Club TN Trust 19-X 3.48 10/05/2034
344890-AD-9 ... Private 1.F FE . .. 3,400,000 |...87.3791 |... 2,970,889 |.... e 3,899,949 [ e (26) [ e e 3.480 |...... 3.480 .. 119,963 |....10/08/2019 ...|....10/05/2034 ...
344890-AE-7 ..... FOOTBALL CLUB 3.79 10/05/2039 Private .. ...87.0139 |... 1,044,167 |.... e 1,199,086 e e (D) e i e 3.790 |...... 3.790 ... 46,112 |....10/08/2019 ...|....10/05/2039 ...
35877#-AA-0 ..... FRISCO HQ OPERATIONS LLC 4.13 12/15/2037 PRIVATE ..[... ... ...88.3337 |... 009,198,266 |...oeeeeeiiiieee feeeeeniieeee (68) [ e e 4.130 |...... 4.127 .. 379,894 |....08/22/2017 ...|....12/15/2037 ...
361841-AR-0 ..... GLP CAPITAL LP / FIN I1 3.25 01/15/2032 .....ovvvvrefonn -on ...84.4040 |... revevneneeeeenn 190,000 [oueniiiiiiinn 746,106 |oociiiiiniiiiis [ 363 [ e e 3.250 |...... 3.323 ... 24,375 |....12/07/2021 ...|....01/15/2032 ...
36264F-AL-5 ..... HALEON US CAPITAL LLC 3.375 03/24/2029 .... ...94.4660 |... 944,660 |.... . 989,845 | e T8 s e s 3.375 |...... 3.618 . 33,750 |....04/01/2022 ...|....03/24/2029 ...
369550-BM-9 ... GENERAL DYNAMICS CORP 3.625 04/01/2030 . ...95.8410 |. ..766,728 |. . 800,000 .820,763 |.. .3.625 |......3.183 . 29,000 |....03/31/2022 .. 04/01/2030 ...
369604-BV-4 ..... GENERAL ELECTRIC CO 3.45 05/01/2027 .. ...94.8750 |. .. 1,470,563 |. . 1,550,000 1,629,455 |.. .3.450 |......1.778 . 53,475 |....04/09/2021 .. 05/01/2027
37045X-DL-7 ..... GENERAL MOTORS FINL CO 2.7 06/10/2031 ...83.7140 |. .1,000,000 .967,236 |.. .2.700 |......3.222 . 27,000 |....02/02/2022 .. 06/10/2031 ...
372460-AB-1 ..... GENUINE PARTS CO 1.75 02/01/2025 ...96.0700 |... 1,123,889 [ e 949 s e e 1.750 |...... 1.849 . 19,688 |....01/06/2022 ...|....02/01/2025 ...
38141G-WQ-3 ..... GOLDMAN SACHS GROUP INC VAR 09/29/2025 ... ...98.2830 |... 1,013,082 [ o (17,281) [ o e 3.272 |...... 1.508 . 32,720 |....12/08/2021 ...|....09/29/2025 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC 2.6 02/07/2030 .... ...87.7020 |... e 1,519,085 [oeeneiiiiiiieeee e (3,014) [ e e 2.600 |...... 2.366 .39,000 |....12/23/2021 ...|....02/07/2030 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC VAR 09/10/2027 .... ...90.6970 |... 02,504,889 [o.iiiiiiiiiinens e (1,798) s o e 1.542 |...... 1.467 . 38,550 |....07/21/2021 ...|....09/10/2027 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP INC VAR 10/21/2032 .... ...83.1930 |...covnnnnnnns 1,663,860 |.... 2,008,727 [oeeeeeiiiieeee feeeeeenee (1,016) [ oo e 2.650 |...... 2.588 . 53,000 |....12/02/2021 ...|....10/21/2032 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC VAR 02/24/2033 ... ...85.7350 |......ouunnnns 1,714,700 |.... 002,000,463 |...oieiiiiiinnnes v (70) s oo e 3.102 |...... 3.126 . 62,040 |....01/19/2022 ...|....02/24/2033 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP INC 3.5 01/23/2025 ... N ...98.0360 |....coevnnnnns 1,666,612 |.... . .. e 1727528 e e (B33,548) [ e e 3.500 |...... 1.483 . 59,500 |....12/03/2021 ...|....01/23/2025 ...
38528U-AC-0 ..... GRAND CANYON UNIVERSITY 4.125 10/01/2024 ......ooovvifeee von]innnnns 1o, .. ...95.0820 |.........ennns 1,426,230 |..ovvennnnnnns 1,500,000 |.............. 1,426,230 [.......... 17,460 |...cooeeeee (45) |vnnnniiinnninnns foviiiiiiiiiinn ovnnns 4125 |...... 4.121 61,875 |....12/02/2021 ...|....10/01/2024 ...
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40049J-AV-9 ..... GRUPO TELEVISA SAB 6.625 03/18/2025 .........euvvvvves foun un D...... T L2BFE L 686,714 |. 100.9530 |.................706,671 |.eeevrrennnnn 700,000 |oeeevvvnnniennns 698,526 [.ooevvvvunniiiies fvvvennnnn 1,082 [ [ e 6.625 |...... 6.801 |MS ...... ....08/31/2005 ...|....03/18/2025 ...
40049J-8C-0 ..... GRUPO TELEVISA SAB 6.125 01/31/2046 .. D...... 1o |- 2B FE ... .. 231,734 ]...99.6630 |... . 200,000 |.. 228,666 |eeeneeeeenis feeeeeeee i (728) e e e 6.125 |...... 5.029 (0 ....... ....04/26/2019 ...|....01/31/2046 ...
404119-BN-8 ..... HCA INC 5 03/15/2024 ......evvvvininiiiiiiininieceenens oo e | s 1 [ 2.CFE ... .. 806,525 |...99.7890 |... 804,888 e oo (272) | e e 5.000 |...... 4.975 MS ...... ....07/16/2014 ...|....03/15/2024 ...
404119-CK-3 ..... HCA INC 3.625 03/15/2032 ....evvneeeeennnieeecennneeeee foes e | s Tons .. 2.CFE ..|... .. 990,130 |...89.3460 |.................893,460 |.............. 1,000,000 |...cevruireeeennn992,133 |oeeeiiiiiiniines oeeeeineeee 807 i oo e 3.625 |...... 3779 [MS ...... ....08/02/2022 ...|....03/15/2032 ...
404280-BX-6 ..... HSBC HOLDINGS PLC VAR 09/12/2026 D...... 2,5 . .. 1.G FE ..|... 4,554,614 |...97.8970 |... . reveeneeneen 4,089,000 o.nniiiinnn 4,275,462 | feeeenn (107,730) [ e e 4.292 |...... 1.554 (WS ...... ....06/14/2021 ...|....09/12/2026 ...
404280-CS-6 ..... HSBC HOLDINGS PLC VAR 05/24/2025 ... D...... 1,5 ... .. 1.G FE ..|... .. 5,000,000 |...97.9920 |... 4,899,600 |.... 8,999,994 | e (B) [ e e 0.976 |...... 0.976 |IN ...... ...05/17/2021 ...|....05/24/2025 ...
404280-CY-3 ..... HSBC HOLDINGS PLC VAR 11/22/2032 ... D...... 15 e .. 1.G FE ..|... .. 2,500,000 |...83.0890 |... 2,077,225 |.... 02,499,975 o e 1) e e e 2.871 |...... 2.871|IN ...... ... 11/15/2021 ...|....11/22/2032 ...
404280-DC-0 ..... HSBC HOLDINGS PLC VAR 03/29/2033 D...... 2,5 .. .. 2.AFE ..|... 1,000,000 |...92.8290 |... 21,000,589 [.eeieeiiiiiiieee feeeeeeiieee e (88) | e e 4.762 |...... 4.818 |MS ...... ...08/22/2022 ... |....03/29/2033 ...
410345-A0-5 . HANESBRANDS INC 9 02/15/2031 ... .4.CFE .. . R S RN . .9.000 |.. ....02/10/2023 .. 02/15/2031
437076-CN-0 ..... HOME DEPOT INC 2.875 04/15/2027 . FFE .. ,591, ...95.5100 |. .. 1,528,160 |. . 1,594,457 |.. ..1,534 |. .2.875 |.. ....08/24/2022 .. 04/15/2027
438516-BI-5 ..... HONEYWELL INTERNATIONAL 2.3 08/15/2024 . . 1FFE .. ,167, ...98.1530 |. .. 2,944,590 |. .3,028,893 |.. ..(53,488) |. .2.300 |.. ....06/19/2021 .. 08/15/2024 ...
454889-AN-8 ..... INDIANA MICHIGAN PONER 6.05 03/15/2037 ... e |1 e | LG FE L s . 106.6810 |... 2,133,620 |.... . . ....2,031,807 e (1,575) Joeeeeeeceeis e e 6.050 ...09/09/2009 ... |....03/15/2037 ...
458140-AK-6 ..... INTEL CORP 4.8 10/01/2041 FFE ... . ...97.3350 |... . 620,000 |.. 680,688 o (2,307) [ e e 4.800 ....04/11/2017 ...|....10/01/2041 ...
45866F-A-4 ..... INTERCONT INENTALEXCHANGE 4.6 03/15/2033 G FE ... .. 999, ...99.5040 |... .1,000,000 |.. e 1,000,518 [ e (54) [ e e 4.600 ....06/12/2022 ...|....03/15/2033 ...
459200-JZ-5 ... IBM CORP 3.3 05/15/2026 ...96.9810 |... .3,000,000 |.. 3,147,629 [ e (61,048) [ e e 3.300 ....06/07/2021 ...|....05/15/2026 ...
461070-AL-8 ..... INTERSTATE POWER & LIGHT 3.25 12/01/2024 .... ...97.8910 |... .1,000,000 |.. e 1,016,729 [ e (24,966) [ [ e 3.250 ....05/21/2021 ...|....12/01/2024 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO VAR 10/15/2030 . ...88.7510 |... .1,700,000 |.. 1,684,589 [ v 949 L e e 2.739 ....08/02/2022 ...|....10/15/2030 ...
46647P-BJ-4 ..... JPMORGAN CHASE & CO VAR 03/24/2031 . ...97.5330 |... 682,731 |.... ... 700,000 |.. 681,603 |.eevvneeeeeennnn e 1,749 |t o e 4.493 ...02/08/2023 ...|....03/24/2031 ...
46647P-BU-9 JPMORGAN CHASE & CO VAR 11/19/2031 ... .. 80.8670 |... 1,374,739 |.... 1,661,973 [ e 4386 [ e e 1.764 ....07/22/2021 ...|....11/19/2031 ...
46647P-BII-5 ..... [ JPMORGAN CHASE & CO VAR 02/04/2027 . ...91.8520 |. .. 2,755,560 |. .2,999,955 |.. .1.040 |.. ....01/28/2021 .. 02/04/2027
46647P-CC-8 . JPMORGAN CHASE & CO VAR 04/22/2032 . ...84.4700 |. .. 3,801,150 |. . 4,042,828 |.. .2.580 |.. ....06/31/2023 .. 04/22/2032
46647P-CU-8 . JPMORGAN CHASE & CO VAR 01/25/2033 . ...85.6050 |. ..856,050 |. .1,008,357 |.. .2.963 |.. ...01/19/2022 .. 01/25/2033
46647P-DR-4 . JPMORGAN CHASE & CO VAR 06/01/2034 . . 101.3350 |. .. 2,533,375 |. .2,500,000 .2,452,421 |.. .5.350 |.. ....12/01/2023 .. 06/01/2034 ...
46849L-UV-1 ..... [ JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 . ...95.8250 |. ..2,156,063 |. .2,250,018 |.. 1.750 |.. ...01/05/2022 .. 01/12/2025 ...
470320-AH-4 ..... JAMES CAMPBELL 4.58 09/30/2026 Private .... ...98.1292 |... .... 1,000,026 4.580 ....09/26/2014 ...|....09/30/2026 ...
470320-AJ-0 ..... JAMES CAMPBELL 4.63 09/30/2027 Private . ...97.8603 |... .. .... 1,000,021 4.630 ....09/26/2014 ...|....09/30/2027 ...
478160-CF-9 ..... JOHNSON & JOHNSON 3.625 03/03/2037 ...91.7220 |... ..725,000 |.. 3.625 ....10/06/2022 ...|....03/03/2037 ...
481210-AG-6 ..... JRD HOLDINGS LLC 2.3 11/18/2027 Private ... ...91.0127 |... 11,200,000 |.. 2.300 . ....12/22/2021 ... |....11/18/2027 ...
486670-AN-5 ..... KAZMUNAYGAS NATIONAL CO 4.75 04/19/2027 ... ...97.2950 |... 4.750 |...... 3.734 (A0 ...... ... 35,625 [....05/21/2020 ...|....04/19/2027 ...
48668N-AA-9 ..... QAZAQGAZ NC JSC 4.375 09/26/2027 ...95.9170 |... . .... 4,196,330 . 4.375 |...... 4.400 MS ...... . . .. 183,750 |....09/19/2017 ...|....09/26/2027 ...
494550-8D-7 . KINDER MORGAN ENER PART 6.5 09/01/2039 . . 105.3020 |. ..526,510 |. . 500,000 ....509,868 |.. ... (361) | .6.500 |......6. .10, . 32,500 |....02/23/2010 .. 09/01/2039 ...
49456B-AP-6 . KINDER MORGAN INC 4.3 03/01/2028 ...98.5590 |. ..2,956,770 |. .3,000,000 . 3,242,163 |.. ..(58,6%) | .4.300 |.. ....04/23/2021 .. 03/01/2028
500760-AE-6 ..... KRAFT HEINZ FOODS CO 5 06/04/2042 .. ...96.6590 |. .. 749,107 |. . 775,000 .877,903 |.. (3,756) |. .5.000 |.. ....02/08/2022 .. 06/04/2042
50152#-AL-1 ..... KWIK TRIP INC 4.08 05/24/2037 Private ...89.58% |. ..4,866,609 |. .5,432,111 .5,432,031 |.. .4.080 |.. ....06/30/2017 .. 05/24/2037
539830-BP-3 ... LOCKHEED MARTIN CORP 1.85 06/15/2030 ... ...85.890 |. . 800,000 723,202 |.. .1.850 |.. ....04/13/2022 .. 06/15/2030 ...
54054*-AA-0 ..... LOGAN BORROWER LLC 2.18 02/15/2025 PRIVATE ...97.4924 |... 1,203,790 |.. e 1,208,859 [eeeeeeeiiieeee e 139 [ e e 2.180 ...08/31/2022 ...|....02/15/2025 ...
55303X-AB-1 ..... MGM GROWTH/MGM FINANCE 4.5 09/01/2026 .....ovvvvvvenn fooe e | eeeeeee [T e L 2.0 FE i [ O N R RN 4.500 ....06/07/2021 ...|....09/01/2026 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS IN 3.755 03/15/2027 . ...95.7210 |... e 1,992,752 [ 2,054 | e e 3.755 ....03/16/2022 ...|....08/15/2027 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS IN 4.279 03/15/2032 .. ...91.4200 |... D10 1 R RPN ( £ +) ) FRUUR AP N 4.279 ....03/09/2022 ...|....03/15/2032 ...
56081#-BQ-2 ..... MAJOR LEAGUE BB 3.2 12/10/2026 Private .... ...95.8881 |..ooevuiieeeennn 862,993 |oiiniiiinnnnn 900,000 [oiiiiiiiieeeeennn899,996 |oeinniiiiiiiees e (2) Jeee e e e 3.200 ....08/12/2019 ...|....12/10/2026 ...
56081#-BR-0 ..... MAJOR LEAGUE BB 3.41 12/10/2029 Private ... ...93.0767 |....evvnnneeennnn851,537 |oinniiiiinnnnn 700,000 [oiiiiinnnnnnnn899,998 | oo (D) e [ e 3.410 ....08/12/2019 ...|....12/10/2029 ...
56501R-AE-6 ..... MANULIFE FINANCIAL CORP VAR 02/24/2032 .... ...94.5520 |... . 8,440,984 o e (12,8344) | e e 4.061 ...04/25/2017 ...|....02/24/2032 ...
571676-AJ-4 ..... MARS INC 0.875 07/16/2026 ... ...91.2100 |... 5,746,230 |.... 6,219,388 [ [ 30,883 [ e e 0.875 ....04/08/2021 ...|....07/16/2026 ...
574599-BS-4 ..... [MASCO CORP 1.5 02/15/2028 .... ...87.4550 |. 1,836,555 |. .2,097,877 |.. L4738 | .1.500 |.. ....02/18/2021 .. 02/15/2028 ...
576360-AG-9 ..... MASTERCARD INC 2.95 11/21/2026 ... ...96.3490 |.....ooeennnns 2,408,725 |.... .2,500,000 |. .... 2,629,667 (48,312) |.ooeeeeeeeeeeeeees ovvviiiiiiiiiiiien oo 2.950 ...07/20/2021 ...|....11/21/2026 ...
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576722-AA-0 ..... MATHER FOUNDATION 2.675 10/01/2031 ......ccvvvnvvvnns foon ven ] nnnnns T L1EFE e 2,000,000 |...83.3710 |..ceuunrnnnnne 1,667,420 [...oeeeennn 2,000,000 |.eeevenninnns 1,999,961 [.oooviiiiiiiiiees i (7) [ i o 2.675 |...... 2675 (A0 cooees [ 13,375 |oeveniiiinns 53,500 |....09/28/2021 ...|....10/01/2031 ...
Matterhorn Express Pipeline 7.60 30/06/2034
57708#-AB-7 ..... PRIVATE e 2.0 PL L .. 5,000,000 |. 111.3077 |eeevennnnnnns 5,565,385 |.... .5,000,000 |.. BTN V(65T R R (-5 sIc I FORUURR R N 7.600 |...... 7.987 ....06/15/2023 ...|....06/30/2034 ...
579780-AR-8 ..... MCCORMICK & CO 0.9 02/15/2026 . A 2B FE L ...92.0420 |....coounnnnns 2,209,008 |.... .2,400,000 |.. 002,397,300 [oueeeeenniieee foeeeeeenes 1274 | e e 0.900 |...... 0.954 ....02/08/2021 ...|....02/15/2026 ...
58013W-FQ-2 ..... MCDONALD'S CORP 3.6 07/01/2030 N |- 2.AFE L ...94.9080 |... .1,000,000 |.. 959,156 |oeveiiiiiiins e 976 | e e 3.600 |...... 4.372 ....01/18/2023 ...|....07/01/2030 ...
58507L-BC-2 ..... MEDTRONIC GLOBAL HLDINGS 4.5 03/30/2033 ... L1 .. 1.G FE ..|... ...99.8420 |... .1,000,000 |.. 994,694 oo e 89 | e s 4.500 |...... 4.632 ....08/23/2023 ...|....03/30/2033 ...
586054-AA-6 ..... MEMORIAL SLOAN-KETTERING 5 07/01/2042 .......evvvves feun -on N .. 1.DFE ..|... ...99.5070 |... 10002,655,686 [...ooeeiiiiiiiiins i (26,928) [ e e 5.000 |...... 2.731 ....12/07/2021 ...|....07/01/2042 ...
58933Y-BE-4 ..... MERCK & CO INC 2.15 12/10/2031 N A .. 1.EFE ..|... ...85.2070 |...covnnnnnnns 1,705,940 |.... . . e 1,996,635 [oeeneeiiiiiiieee e 872 [ e e 2.150 |...... 2.173 ...12/07/2021 ...|....12/10/2031 ...
58942H-AC-5 ..... BON SECOURS MERCY 4.302 07/01/2028 . N .. 1.EFE ..|... ...98.0610 |... 735,458 |.... ... 750,000 |.. 757,370 G 1) N PR AR RN 4.302 |...... 4.088 ....07/29/2022 ...|....07/01/2028 ...
594918-BR-4 . MICROSOFT CORP 2.4 08/08/2026 ....... 1 1AFE .. ...95.3990 |. .. 5,246,945 |. .5,500,000 .5,683,077 |.. ..(76,622) |. . ......0.966 ....07/20/2021 .. 08/08/2026
606822-BR-4 ..... MITSUBISHI UFJ FIN GRP 2.559 02/25/2030 .. 1.G FE .. ...87.4640 |. ..1,311,960 |. .1,500,000 1,617,814 |.. (2,678) | .2.559 |[......2.350 ....12/10/2021 .. 02/25/2030
606822-CT-9 ..... MITSUBISHI UFJ FIN GRP VAR 02/22/2031 1. . 102.2010 |. ..1,022,010 |. .1,000,000 1,000,732 |.. e 132 | .5.475 |......5.546 ....02/15/2023 .. 02/22/2031
617446-8C-6 ..... MORGAN STANLEY 4 07/23/2025 .........covvvnnvrvvinnnnnnnfonn on 1. ...98.5250 |. .. 4,926,250 |. .5,000,000 .5,220,298 |.. .(139,186) | .4.000 |......1.144 ....06/03/2021 .. 07/23/2025 ...
617446-8P-7 ..... MORGAN STANLEY VAR 04/01/2031 ...ceovveieieeininaeeeee feen e 1. ...92.1480 |. . 600,000 577,122 |.. .3.622 |......4.302 ...07/29/2022 .. 04/01/2031 ...
61747Y-EA-9 ..... MORGAN STANLEY VAR 05/30/2025 .... ...97.7200 |... .5,000,000 |.. 4,999,953 |..oovviiiiiiiiiinn e (B4) | e e 0.790 |...... 0.789 ....056/26/2021 ...|....05/30/2025 ...
61747Y-EL-5 ..... MORGAN STANLEY VAR 01/21/2033 .... ...84.9370 |... .1,600,000 |.. 1,600,388 |..eeeeeeevnniinee foeveemmniaea (86) |veeeeeceiiees oo e 2.943 |...... 2.965 ....01/19/2022 ...|....01/21/2033 ...
61747Y-FE-0 ..... MORGAN STANLEY VAR 04/21/2034 .... ...99.8460 |... .1,000,000 |.. 1,000,055 |ooevveeniiiiiinn fooiiniiiinnn 55 s e e 5.250 |...... 5.319 ....04/19/2023 ...|....04/21/2034 ...
61772B-AB-9 ..... MORGAN STANLEY VAR 05/04/2027 ...92.0460 |... .6,000,000 |.. 5,999,864 |....oeeerernninee forreeennee e (88) | e e 1.5 |...... 1.592 ....04/19/2021 ...|....05/04/2027 ...
62854A-AN-4 ...... UTAH ACQUISITION SUB 3.95 06/15/2026 . ...96.7560 |... 1,935,120 |.... 1,993,289 |..... v e 2794 | [ e 3.950 |...... 4.101 ....04/27/2017 ...|....06/15/2026 ...
62877C-AA-1 ... NAC AVIATION 29 DAC 4.75 06/30/2026 ...91.8980 |... 4,806,770 |.... . ....4,806,770 |......... 544,678 |.eeenneeee e (A78) [ s e 4.750 |...... 4.966 ...07/14/2022 ...|....06/30/2026 ...
62927#-AS-5 ..... NFL VENTURES LP 3.02 04/15/2035 Private . ...91.7473 |. .. 4,393,299 |. .4,788,478 .4,788,390 |.. .3.020 |......3.019 ....09/02/2020 .. 04/15/2035 ...
641062-BD-5 ..... NESTLE HOLDINGS INC 4.3 10/01/2032 . 1 . 100.1290 |. .. 1,902,451 |. .1,900,000 1,904,204 |.. .4.300 |......4.315 ....02/02/2023 .. 10/01/2032
64110L-AU-0 ..... NETFLIX INC 5.375 11/15/2029 ........ 1 . 103.2810 |. ..1,032,810 |. .1,000,000 .998,002 |.. | .5.375 |......5.483 ....08/04/2023 .. 11/15/2029
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL 3.55 05/01/2027 . 1 ...96.3820 |. ..2,891,460 |. . 3,165,849 |.. ..(51,993) | .3.550 |[......1.702 ....08/25/2021 .. 05/01/2027
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL 1.9 06/15/2028 1 .. 88.6600 |. .. 4,433,000 |. .4,998,045 |.. ... 388 | . ......1.909 ....06/02/2021 .. 06/15/2028 ...
654106-AF-0 ..... NIKE INC 2.375 11/01/2026 N A ...94.9430 |... 2,848,290 |.... ....3,087,670 o (33,238) | eeeenieeeeeenn e e 2.375 |...... 1.221 ...08/24/2021 ...|....11/01/2026 ...
65473P-AN-5 ... NISOURCE INC 5.25 03/30/2028 N . 102.0210 |... .... 1,613,504 e (2,366) | e e 5.250 |...... 5.069 ....03/23/2023 ...|....03/30/2028 ...
666807-BS-0 ..... NORTHROP GRUMMAN CORP 4.4 05/01/2030 ... N A ...99.2500 |.................992,500 |..............1,000,000 |...ccevuureeeenn991,240 |oeeeniiiinniiiins o850 [ e e 4.400 |...... 4.612 ....08/31/2023 ...|....05/01/2030 ...
67066G-AL-8 ..... NVIDIA CORP 0.584 06/14/2024 N ...97.8250 |.............. 4,891,250 |..............5,000,000 |.............. 4,999,918 |..ccooorrrrriinnns forrrimniennnn (28) v oo s 0.584 |...... 0.584 ....06/14/2021 ...|....06/14/2024 ...
67091T-AC-9 ..... OFFICE CHERIFIEN DES PHO 4.5 10/22/2025 ... ...97.2910 |... eeeerneeeeennn 178,328 | (6,231) oeeeenn5,295 | e e 4.500 |...... 5.259 ....05/10/2018 ...|....10/22/2025 ...
674599-ED-3 ..... OCCIDENTAL PETROLEUM CO 6.625 09/01/2030 ... N . 106.0560 |... ..975,000 |.. V318 e (9,990) [veneiiiiiiens o e 6.625 |...... 5.319 ....06/21/2022 ...|....09/01/2030 ...
674599-EF-8 ..... OCCIDENTAL PETROLEUM CO 6.125 01/01/2031 ... N A . 103.7380 |... 705,418 |.... . 680,000 |.. 719,594 |.......... 37,261 |oeeeneeeen (5,088) [ e fes 6.125 |...... 5.17 ...06/25/2022 ...|....01/01/2031 ...
681630-AA-7 ..... OLYMPUS CORP 2.143 12/08/2026 ............. 1. ...92.0370 |... 1,564,629 |.... ....1,700,001 FR [ O R RN 2.143 |...... 2.143 ....12/02/2021 ...|....12/08/2026 ...
68218F-A*-2 ..... OMNI T3 DAC AE VAR 03/20/2029 Private . . 100.3098 |. ..5,015,492 |. 4,999,999 |.. (] 2,957 |......2.720 ....11/20/2020 .. 03/20/2029
68389X-CD-5 . ORACLE CORP 2.3 03/25/2028 .. 1 ...90.9830 |. .. 3,411,863 |. .3,793,236 |.. ..(10,154) |. .2.300 |......2.003 ....04/23/2021 .. 03/25/2028
68389X-CN-3 . ORACLE CORP 4.65 05/06/2030 . 1 ...99.3480 |. ..695,436 |. .698,329 |.. .4.650 |......4.754 ....02/02/2023 .. 05/06/2030 ...
68620Y-B*-2 ..... ORIGIN ENERGY 4.95 01/15/2029 Private .. ...98.3555 |... .. 2,557,243 |.... .2,600,000 |.. 02,599,985 [onniiiiiiiiininns i (8) [ i e 4.950 |...... 4.950 ....06/15/2019 ...|....01/15/2029 ...
69351U-BA-0 ..... PPL ELECTRIC UTILITIES 5 05/15/2033 .. . 102.1370 |... . 700,000 |.. 693,732 |eeeeeeeeeenniies feeeeieei 907 e e s 5.000 |...... 5.192 ...02/27/2023 ...|....05/15/2033 ...
69353R-EF-1 ..... PNC BANK NA 3.3 10/30/2024 ...98.2290 |... .2,400,000 |.. 2,449 847 Lo e (66,221) [ e e 3.300 |...... 0.517 ....06/19/2021 ...|....10/30/2024 ...
69369E-AD-1 ..... PT PERTAMINA (PERSERO) 6 05/03/2042 D...... . 104.3840 |... .3,000,000 |.. e 2,936,777 feeeeeeeiiieeee oo 1,788 | e e 6.000 |...... 6.195 ....06/11/2014 ...|....05/03/2042 ...
69370N-AA-4 ..... PELABUHAN INDO PERSERO 5.375 05/05/2045 ... D...... ...96.6850 |.................290,065 |.....iiiiinnnnn 300,000 [oiiiiiiiinnnnnnnn312,561 | o (322) e o e 5.375 |...... 5.052 ....06/21/2019 ...|....05/05/2045 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP 2.85 04/07/2025 ... ...97.7250 |.............. 1,465,875 |.............. 1,500,000 |.........eeeee 1,500,083 |.eeeneeeenninnnne foeeeemnneee (142) | oo e 2.850 |...... 2.879 ....08/31/2022 ...|....04/07/2025 ...
694308-HK-6 ..... PACIFIC GAS & ELECTRIC 3.4 08/15/2024 .. ...98.1720 |... e 1,500,000 [oannninnnn 1,507,999 i e (21,401) [ [ e 3.400 |...... 1.945 ...12/09/2021 ...|....08/15/2024 ...
694308-KJ-5 ..... PACIFIC GAS & ELECTRIC 6.15 01/15/2033 .... . 103.5470 |....covnennnns 1,553,205 |.... e 1,550,284 [ e (361) [ e e 6.150 |...... 5.744 ....12/19/2023 ...|....01/15/2033 ...
701094-AS-3 ..... PARKER-HANNIFIN CORP 4.5 09/15/2029 . 100.2300 |.......oeennns 1,002,300 |.... 977,220 foooeviiivnninnnnee ovveennnen 1,810 | o ovnens 4.500 |...... 5.018 ...06/12/2023 ... |....09/15/2029 ...
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70432*-AA-9 ..... PAYCHEX INC 4.07 03/13/2026 Private .........cooevvvns foee e | oeeeeis | e R L R N 2,000,000 |...99.3712 |....ounnnnnnnn 1,987,425 |oovvvennnnnnns 2,000,000 |.eeevenninnns 1,999,955 |ovveeviiiiiiins fooviiiiiee i (23) | e 0 42070 L 4.070 |MS ...... ....03/13/2019 ...|....03/13/2026 ...
70432*-AB-7 ..... PAYCHEX INC 4.25 03/13/2029 Private .. B 1.6 ... 4,300,000 |...96.1165 |.............. 4,133,009 |.... e 8,299,943 e e (29) [ e 42250 | 4.250 [MS ...... ....03/13/2019 ...|....03/13/2029 ...
70450Y-AH-6 ..... PAYPAL HOLDINGS INC 2.3 06/01/2030 ... N 1.6 FE . ...5,072,650 |...87.5040 |.............. 4,375,200 |.... 05,062,054 [oiiiiiiiineens v (7,854) [ o [0002222.300 | 2,119 (D ....... ....04/23/2021 ...|....06/01/2030 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 4.4 06/01/2032 N A 1.G FE . ..647,751...99.1200 |.................644,280 |................ 650,000 |..ccevuunreeeenn.648,436 [oeeneeienniiines o 144 | e e 40400 . 4492 ....... ....05/16/2022 ...|....06/01/2032 ...
709599-AX-2 ..... PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 ... N 2.BFE 6,668,870 |...96.7030 |... . eeevneenennn 8,500,000 [o..ninnnnnnnn 8,559,220 | e (18,457) [ e [ 42200 3.875 (A0 ...... . ....04/27/2017 ...|....04/01/2027 ...
71643V-AB-1 ..... PETROLEOS MEXICANOS 6.7 02/16/2032 L1 4.AFE . .. 1,664,276 |...82.5280 |... 1,369,140 |.... .... 1,369,140 . 111,153 |....12/23/2021 ... |....02/16/2032 ...
717081-FB-4 ..... PFIZER INC 1.75 08/18/2031 N 1.F FE . ...1,464,015 |...82.8260 |... 1,242,390 |.... .... 1,471,043 ... 26,250 |....12/09/2021 ...|....08/18/2031 ...
72014T-AC-3 ..... PIEDMONT HEALTHCARE INC 2.044 01/01/2032 . N A 1.EFE . .. 4,000,000 |...81.2780 |... 3,251,120 |.... ... 3,999,959 .81,760 |....09/09/2021 ...|....01/01/2032 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCE 2.15 01/15/2031 1 ...84.9890 |. 1,274,835 |. 1,487,941 |.. . 32,250 |....07/29/2021 .. 01/15/2031
74264*-AB-2 ..... PRISA LHC LLC 4.27 04/15/2026 Private ...98.2612 |. .. 1,965,225 |. 1,999,951 |.. . 85,400 |....04/15/2014 .. 04/15/2026
74264*-AC-0 ..... PRISA LHC LLC 3.75 04/01/2026 Private .. Fo ...97.6022 |. .. 1,268,829 |. .1,299,974 |.. . 48,750 |....06/01/2016 .. 04/01/2026 ...
74264*-AD-8 ..... PRISA LHC LLC 3.85 04/01/2028 Private 1.F .. .. 2,400,000 |...96.7179 |... 2,321,229 |.... . . .... 2,399,968 . 92,400 |....06/01/2016 ...|....04/01/2028 ...
742718-DF-3 ..... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 ... ..673,712 . 111.8660 |... 721,129 |.... . 650,000 |.. 672,202 . 36,075 |....10/13/2022 ...|....03/05/2037 ...
742730-AC-7 ..... PRIT CORE REALTY 4.0 02/14/2025 Private ... 1,500,000 |...97.9569 |... .. 1,469,353 |.... .1,500,000 |.. .... 1,499,861 .60,000 |....02/14/2013 ...|....02/14/2025 ...
T42758-AA-T ... PRISA |1 3.47 11/17/2028 Private ... 2,600,000 |...91.4316 |... 2,317,221 |.... .... 2,599,939 . 95,420 |....09/28/2020 ...|....11/17/2028 ...
74340X-BS-9 ..... PROLOGIS LP 1.625 03/15/2031 ...80.7970 |... 4,096,408 |.... ....5,048,200 . 82,388 |....02/04/2021 ...|....03/15/2031 ...
743520-AA-5 ... AMAZON MARKHAM IL 2.98 10/10/2041 Private ... ...85.0642 |... ..3,018,585 |.... .... 3,548,567 .. 105,841 |....11/13/2020 ...|....10/10/2041 ...
744560-CJ-3 ..... PUBLIC SERVICE ELECTRIC 3.1 03/15/2032 ...89.4240 |... 894,240 |.... 882,739 ... 31,000 |....10/03/2022 ...|....03/15/2032 ...
744560-CL-8 ..... PUBLIC SERVICE ELECTRIC 4.65 03/15/2033 ...99.7230 |... 997,230 |.... 999,405 ... 21,700 |....03/23/2023 ... |....03/15/2033 ...
744600-AD-9 ..... PUBLIC STORAGE OP CO 1.85 05/01/2028 ... ...89.8540 |. ..6,289,780 |. .6,99,751 |.. 129,500 |....04/14/2021 .. 05/01/2028
750731-AA-9 ..... AUTUMN WIND HQ LLC 3.744 02/10/2049 Private . . AL ...83.3905 |. ..807,620 |. ..968,480 .968,473 |.. . 36,270 |....02/20/2020 .. 02/10/2049
75513E-CN-9 . RTX CORP 2.375 03/15/2032 ......evuennneenne . L2, s ...83.1460 |. ..831,460 |. .1,000,000 .862,658 |.. . 23,750 |....01/18/2023 .. 03/15/2032
759730-AA-5 . RENAISSANCERE FINANCE 3.45 07/01/2027 ...94.3740 |. ..5,082,040 |. .5,385,000 .5,368,736 |.. 185,783 |....06/28/2017 .. 07/01/2027 ...
760759-BC-3 ..... REPUBLIC SERVICES INC 5 04/01/2034 ... . 102.0940 |. .. 1,531,410 |. .1,500,000 .1,510,183 |.. . 38,125 |....08/22/2023 .. 04/01/2034 ...
761152-A@-6 ..... RESMED INC. 3.45 07/10/2029 Private .. ...95.3894 |... 2,098,567 |.... 2,199,99% ...07/10/2019 ...|....07/10/2029 ...
775109-CC-3 ..... ROGERS COMMUNICATIONS IN 3.8 03/15/2032 ....ccevvennn foee von [ Aeeec e[ s 2 2.0 FE o e o .. ....08/17/2022 ...|....03/15/2032 ...
775109-CH-2 ..... ROGERS COMMUNICATIONS IN 3.8 03/15/2032 ... ...91.7500 |... .1,000,000 |.. ....08/17/2022 ...|....03/15/2032 ...
78016F-20-0 ..... ROYAL BANK OF CANADA 3.875 05/04/2032 .. ...93.8900 |... .1,000,000 |.. ....07/28/2022 ...|....05/04/2032 ...
78016H-20-6 ..... ROYAL BANK OF CANADA 5 05/02/2033 . 101.4740 |... 1,467,682 ....07/13/2023 ...|....05/02/2033 ...
78516F-AA-T ... SABAL TRAIL TRANS 4.246 05/01/2028 ...96.7320 |... . 2,503,338 ...05/02/2018 ...|....05/01/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION 4.2 03/15/2028 ...97.8830 |. .1,750,000 1,897,923 |.. ....07/30/2021 .. 03/15/2028 ...
808513-BR-5 ..... CHARLES SCHIAB CORP 1.15 05/13/2026 . . ...91.6430 |. .5,000,000 4,994,341 |.. ....05/11/2021 .. 05/13/2026
817826-AC-4 ..... 7-ELEVEN INC 0.95 02/10/2026 ........... . 2. . ,992, ...92.4210 |. .3,000,000 .2,99%,901 |.. ....01/27/2021 .. 02/10/2026
82481L-AD-1 ..... SHIRE ACQ INV IRELAND DA 3.2 09/23/2026 ...96.1620 |. .2,968,412 |.. ....05/11/2017 .. 09/23/2026
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT 1.2 03/11/2026 ...92.9320 |. . .6,497,02 |.. ....03/02/2021 .. 03/11/2026 ...
832248-AZ-1 ..... SMITHFIELD FOODS INC 4.25 02/01/2027 .... ...96.0730 |... 5,043,833 |.... .... 5,294,327 ...04/12/2017 ...|....02/01/2027 ...
83368R-AT-9 ..... SOCIETE GENERALE 3.875 03/28/2024 .. ...99.5070 |... 995,070 |.... .... 1,005,730 ....12/22/2021 ...|....03/28/2024 ...
835495-Al-4 ... SONOCO PRODUCTS CO 1.8 02/01/2025 .. ...96.2220 |... ..2,164,995 |.... ... 2,249,876 ....01/11/2022 ...|....02/01/2025 ...
838515-L#-9 ..... SOUTH JERSEY GAS CO 5.31 01/06/2035 PRIVATE UV (OO R Y <N . . 101.2924 |... 3,342,648 |.... ... 3,309,592 ....04/27/2023 ...|....06/01/2035 ...
84132G-AA-7 ..... SE ALASKA REG HEALTH CO 2.262 07/01/2031 ............ e [ | 1 I .. 3,000, ...81.2660 |... 2,437,980 |.... ... 2,999,965 ....09/23/2021 ...|....07/01/2031 ...
848609-AA-1 ..... SPIRITS NENCO LLC 5.3 03/31/2033 Private .. ...97.8363 |... ... 4,437 121 ...02/20/2014 ...|....03/31/2033 ...
85207U-AH-8 ..... SPRINT LLC 7.125 06/15/2024 .......cevvemeeeeeennneeencfoee e oo [T i L 2.0 FE o e o PP A TTRRRPPPPRR ....06/28/2021 ...|....06/15/2024 ...
857006-AG-5 ..... STATE GRID OVERSEAS INV 3.5 05/04/2027 . ...97.0280 |... 970,280 |.... ....992,961 ....01/30/2018 ...|....05/04/2027 ...
857477-BT-9 ..... STATE STREET CORP VAR 02/07/2033 ... . s . ...84.0360 |. ..840,360 |. .896,855 |.. ....06/08/2022 .. 02/07/2033 ...
857477-BU-6 ..... STATE STREET CORP VAR 05/13/2033 ... .. . , 1. o] .. 1,000,000 )...96.6080 |... 966,080 |.... .1,000,000 |. .... 1,000, 151 ...05/10/2022 ... |....05/13/2033 ...
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86562\1-BM-1 ..... SUMITOMO MITSUI FINL GR 2.696 07/16/2024 L 1GFE o 2,051,920 |...98.5260 |.............. 1,970,520 [oeeeeeennnn 2,000,000 |.eeevenninnns 2,011,444 ....01/25/2022 ...|....07/16/2024 ...
86562\1-BP-4 ..... SUMITOMO MITSUI FINL GRP 3.04 07/16/2029 .... |- 1.GFE ..f....eeennnnt...2,096,400 |...90.4930 |oeeenennnnnnes 1,809,860 |.... .2,000,000 |.. ....2,072,33 ....12/22/2021 ...|....07/16/2029 ...
86959L-AG-8 ..... SVENSKA HANDELSBANKEN AB 0.55 06/11/2024 ... | TCFE foiiinnnnt 1,908,460 |...97.7610 |ooeeeennnnnens 1,965,220 |.... .2,000,000 |.. .... 1,999,768 ....06/07/2021 ...|....06/11/2024 ...
87264A-BF-1 ..... T-MOBILE USA INC 3.875 04/15/2030 .. N A |--2.BFE . ]eeeinnnnn.... 1,658,895 [...94.6490 |.............. 1,419,735 |.... .1,500,000 |.. ....1,618,862 ....09/29/2021 ...|....04/15/2030 ...
87264A-CY-9 ..... T-MOBILE USA INC 5.05 07/15/2033 ... N |- 2.BFE ... .... 1,988,455 ....12/19/2023 ...|....07/15/2033 ...
872898-AA-9 ..... TSMC ARIZONA CORP 1.75 10/25/2026 N A |- 1.DFE ... . . .... 1,099,849 ...10/20/2021 ...|....10/25/2026 ...
87612B-BG-6 ..... TARGA RESOURCES PARTNERS 5 01/15/2028 N |- 2.CFE ... 494,180 |.... ... 500,000 |.. 499,981 ....10/17/2018 ...|....01/15/2028 ...
87612E-BE-5 ..... TARGET CORP 2.5 04/15/2026 N A .. 1.F FE ..|... ..4,810,050 |.... .5,000,000 |.. ....5,152,976 ....08/24/2021 ...|....04/15/2026 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 4.2 02/01/2033 1 .2.CFE .. ..735,488 |. . 800,000 799,614 |.. ....03/23/2022 .. 02/01/2033
880320-AG-1 ..... TENCENT HOLDINGS LTD 3.595 01/19/2028 |1 . 1EFE .. ..1,709,802 |. .1,800,000 01,799,817 |.. ....01/11/2018 .. 01/19/2028
883203-BU-4 . TEXTRON INC 4.3 03/01/2024 1 .2.BFE .. .. 1,494 870 |. . 1,499,801 |.. ....01/23/2014 .. 03/01/2024 ...
883556-CL-4 ..... THERMO FISHER SCIENTIFIC 2 10/15/2031 .. N A |- 1.GFE L. eeer— 1,684,180 |.... . s . ....1,708,183 .. 26,717 |. ...04/04/2023 ...|....10/15/2031 ...
88579Y-AY-7 ..... 3\ COMPANY 2.875 10/15/2027 ......ccvvvvrviviiinnnnns L 1GFE o 1,075,320 |...94.0200 |.........onneee 940,200 |..evuunnnnnnns 1,000,000 [...oeevennnnn 1,043,299 [oooviiiiiiinnies Jovvinnnns (11,807) ...03/30/2021 ...|....10/15/2027 ...
TIGER GLOBAL MANAGEMENT LLC 3.82 04/13/2029
88675@-AB-3 ..... PRIVATE ..ot LLFEPL e 4,400,000 |...93.4815 |.............. 4,113,184 | 4,400,000 |.....ccvunnnns 4,399,806 A e 35,950 |ieevennnnnnns 168,080 |....04/13/2022 ...|[....04/13/2029 ...
88687#-AA-9 ..... TILLMAN NETWORKS FIN I 5 01/18/2031 PRIVATE coo |- 2.APL L ]eeeinnnnnt...2,380,234 |. 100.4897 |....oeeeeene 2,391,890 |.... ... 2,384,433 MON ..... .. 109,042 |....01/01/2023 ... |....01/18/2031 ...
88687#-AB-7 ..... TILLMAN NETWORKS FIN Il 5.35 26/10/2035 PRIVATE ... e 2.APL sl 2,499,363 | 101.9411 |eeeeeinlill 2,547,878 |.... ... 2,499,390 ...10/26/2023 ...|....10/26/2031 ...
88687#-AC-5 ..... TILLMAN NETWORKS FIN Il 5.35 31/12/2031 PRIVATE ... e 2AZ |t 986,358 |. 101.7603 |.............. 1,008,721 |.... ....12/27/2023 ...|....12/31/2031 ...
89114T-ZK-1 ... TORONTO-DOMINION BANK 1.25 12/13/2024 L 1EFE .|eeiineennn.. 1,502,190 |...96.3230 |....ccoeeennn 1,444,845 |.... .. ....12/16/2021 ...|....12/13/2024 ...
89115A-26-1 ..... TORONTO-DOMINION BANK 4.456 06/08/2032 .... . 1.EFE ..|cceiieeeenn... 1,397,908 |...96.9690 |...covnnnnns 1,357,566 |.... .1,400,000 |.. ....1,398,709 ...08/25/2022 ...|....06/08/2032 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL 2.434 01/10/2025 .1EFE. .. 4,874,150 |. .5,000,000 .5,061,823 |.. .. (79,304) |. ....04/23/2021 .. 01/10/2025 ...
892331-AN-1 ... TOYOTA MOTOR CORP 1.339 03/25/2026 . .1.EFE. .. 4,657,450 |. .5,000,000 . 4,999,907 |.. . (46) |. ....03/18/2021 .. 03/25/2026
902613-AK-4 ..... UBS GROUP AG VAR 02/11/2033 ... .1.GFE. ..819,100 |. .1,000,000 .1,000,435 |.. ....01/04/2022 .. 02/11/2033
902674-YU-8 ..... UBS AG LONDON 1.375 01/13/2025 .1.EFE. 2,095,086 |. ..2,016,042 |. .2,098,539 |.. ....01/04/2022 .. 01/13/2025
907818-FB-9 ..... UNION PACIFIC CORP 3.7 03/01/2029 .1.GFE. 2,064,210 |. 1,952,360 |. .2,047,301 |.. ....08/17/2022 .. 03/01/2029 ...
91159H-JA-9 ..... US BANCORP 1.375 07/22/2030 .. 1.GFE . .. 825,060 |. 803,520 |.... 851,430 ...08/18/2022 ...|....07/22/2030 ...
91324P-DK-5 ... UNITEDHEALTH GROUP INC 3.85 06/15/2028 ... 1.F FE . .. 2,896,800 |...97.8250 |......oeennnn 2,445,625 |.... ....2,761,834 ....07/30/2021 ...|....06/15/2028 ...
92343V-FR-0 ... VERIZON COMMUNICATIONS 1.75 01/20/2031 .....ceeveveee oo wee | veeeeee |1 e [ 2.AFE L ]eeeeneenoo. 1,664,880 |.. 81.8770 [....eeeeeene 1,432,848 |.... .... 1,684,270 ....09/30/2021 ...|....01/20/2031 ...
92343V-6G-3 ... VERIZON COMMUNICATIONS 1.45 03/20/2026 .......coevvveefons e voeeeen [T i [ 2.A FE L ).eeenn00.5,029,350 |...93.1010 [eennenneneeen 4,655,050 |.... ....5,013,135 ....04/21/2021 ...}|....03/20/2026 ...
927804-GE-8 ..... VIRGINIA ELEC & POWER CO 2.3 11/15/2031 ...ccovveees foe ven | e |1 e [ 1P FE i 2,494,475 |...84.0700 [.enneeeennee 2,101,750 |.... .... 2,495,373 ... 11/15/2021 ... |....11/15/2031 ...
VIVINT SOLAR A2 PROJ CO 4.7 12/28/2040 SL
92854*-AA-2 ..... (Private) .. 14,337,135 |.... ...17,301,031 ...11/20/2020 ...|....12/28/2040 ...
928881-AB-7 ..... VONTIER CORP 1.8 04/01/2026 ..........ovvvvevvnnnneneensfons | voeeee [T i [L2.CFE L]l 379,122 [...91.7250 |................. 403,590 |.................440,000 |..........oeennn. 395,874 ....01/17/2023 ...|....04/01/2026 ...
931142-ED-1 ..... WALMART INC 3.55 06/26/2025 . . ....2,514,925 ...07/20/2021 ...|....06/26/2025 ...
931142-FC-2 . WALMART INC 4 04/15/2030 . 500,000 .499,346 |.. ....04/12/2023 .. 04/15/2030 ...
941053-AJ-9 . WASTE CONNECTIONS INC 3.5 05/01/2029 . . 800,000 .801,365 |.. ...04/01/2022 .. 05/01/2029
94106L-BP-3 ..... WASTE MANAGEMENT INC 1.5 03/15/2031 .. . 500,000 432,329 |.. ....08/01/2022 .. 03/15/2031 ...
941848-E#-6 ..... WATERS CORP 3.31 09/12/2026 Private .. .1,100,000 |.. .... 1,099,985 ....09/12/2019 ...|....09/12/2026 ...
941848-F*-9 ..... WATERS CORP 3.53 09/12/2029 Private .. .... 1,499,087 ....09/12/2019 ...|....09/12/2029 ...
949746-SH-5 ... WELLS FARGO & COMPANY 3 10/23/2026 ... ....4,168,156 ...05/04/2021 ...|....10/23/2026 ...
94974B-GA-2 ..... WELLS FARGO & COMPANY 3.3 09/09/2024 . .. .... 2,026,441 ....01/03/2022 ...|....09/09/2024 ...
95000U-2L-6 ..... WELLS FARGO & COMPANY VAR 04/04/2031 . ... 500,000 |.. ....08/10/2022 ...|....04/04/2031 ...
95000U-2T-9 ..... WELLS FARGO & COMPANY VAR 05/19/2025 . .5,000,000 |.. ...05/12/2021 ...|....05/19/2025 ...
95000U-3F-8 ..... WELLS FARGO & COMPANY VAR 07/25/2034 . . s ..925,000 |.. U ....12/22/2023 ...|....07/25/2034 ...
958667-AC-1 ..... WESTERN MIDSTREAM OPERAT 4.05 02/01/2030 2.0FE . ]viiininiiinnnns 806,879 |...93.6450 |.................749,160 |................ 800,000 101,700 ...10/20/2022 ... |....02/01/2030 ...
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98388M-AD-9 ..... XCEL ENERGY INC 4.6 06/01/2032 .....vvvvvvvevvnnnneneensfons von | s T L 2AFE L 699,748 |...97.3640 |.................681,548 |................ 700,000 |ooeevvrnnniennns 699,925 |.eveeiiiiiiiiiins [ e e e 4.600 |...... LY I ) R 2,683 ....06/03/2022 ...|....06/01/2032 ...
984790-AA-2 ..... YANKEE STADIUM 4.2 06/01/2030 Private .....eceeveeenn fooe ven | unnnns 3,100,000 |...93.3070 |... .3,100,000 |.. 003,099,906 |...eeeeenniiiieee feeeerrnieeeee (48) | e e 4.200 |...... 4.200 (D ....... .... 10,850 |... ....06/09/2020 ...|....06/01/2030 ...
G6515#-AK-0 ..... JOHN 100D GROUP 4.78 07/02/2029 Private ... D...... ...95.3137 |... 2919,125 919,096 [ e (18) [ [ e 4.780 |...... 4.780 |dJ ....... ... 19,845 |... ....07/02/2019 ...|....07/02/2029 ...
G6515#-AL-8 ..... JOHN 100D GROUP 4.88 07/02/2031 Private ... D...... ...94.3100 |... ..965,082 |eevvrinieeeennn965,058 [eeeiiiiiiiiiees e (12) [ e e 4.880 |...... 4.880 |J ....... e 21,317 | ....07/02/2019 ...|....07/02/2031 ...
K7802#-AT-6 ..... ROYAL GREENLAND 3.94 11/17/2025 PRIVATE ... ...97.0834 |... .. 7,281,251 |.... 7,500,000 |eeueniirnnnn 7,454,469 [ o 22,634 [ e e 3.940 |...... 4.325 |WN ...... .een 35,296 ... ....06/01/2022 ...|....11/17/2025 ...
P4001#-AA-8 ..... EOLICA MESA LA PAZ 5.98 12/20/2044 Private .. .. 92.5276 |..ceerrnnnnnns 6,234,414 |.... ....6,737,898 |.. B 737811 [ e (46) [ e e 5.980 |...... 6.024 [MJSD el 12,312 | ...05/31/2019 ...|....12/20/2044 ...
03535#-AD-8 ..... ENVESTRA VICTORIA 6.52 07/01/2027 Private ... . 104.8399 |... .... 10,483,992 |.... .. 10,000,000 |.. B < JRcicic 11 S ORI RPN (14 AU AR N 6.520 |...... 6.520 [JJ ....... ... 326,000 |... ....07/01/2010 ...|....07/01/2027 ...
03629#-AP-8 ..... ETSA UTILITIES FIN 3.56 08/01/2029 Private ...93.4379 |t 1,308,130 |.... e 1,399,960 [ennieiiniiiieee e Q1) e e e 3.560 |...... 3.560 ... 20,767 |... ....08/01/2019 ...|....08/01/2029 ...
03629#-A0-6 . ETSA UTILITIES FIN 3.63 08/01/2030 Private . ...92.1482 |. .. 1,290,075 |. 1,399,964 |.. .3.630 |......3.630 . 21,175 ....08/01/2019 .. 08/01/2030
03917#-AA-2 ..... FLINDERS PORT HLDS 4.17 09/18/2024 Private .. ...98.5128 |. ..985,128 |. 1,002,447 |.. .4.170 |......3.803 . 11,931 ....02/13/2019 .. 09/18/2024
03917#-AB-0 ..... FLINDERS PORT HLDS 4.27 09/18/2026 Private ...97.65%5 |. ..2,929,785 |. .3,025,654 |.. .4.270 |......3.932 . 36,651 ....02/26/2019 .. 09/18/2026 ...
03971@-AL-3 ..... .. 5,300,000 |...88.1919 |.............. 4,674,169 |.... 05,299,910 founiiiiiiiiiiiees foreeereneeees (46) | o e 3.940 |...... 3.940 .. 90,489 |... ...07/25/2019 ...|....07/25/2034 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 989,351,500 | XXX 927,623,001 983,220,505 983,703,525 923,903 (1,661,279) XXX XXX XXX 7,942,587 33,071,786 XXX XXX
05990T-AU-1 ..... BAFC 2015-R2 3.75 02/27/2037 WHOLE LOAN ... .. 310,416 |...96.7762 |... 300,409 |.... ..310,416 |.. 310,388 [.ooeeiiiiiiiiees foevvnniiinend e [ e 3.750 |...... 3.837 [MON ..... . 11,303 |....02/10/2015 ...|....02/27/2037 ...
76123\1-AB-9 ..... RMLT 2020-2 2.508 05/25/2060 WHOLE LOAN ... . 1,329,972 [...95.1343 |... .. 1,265,286 |.... .1,330,000 |.. 1,829,702 L e 385 | e e 2.508 |...... 2.578 [MON ..... . 33,356 |....06/26/2020 ...|[....05/25/2060 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous
Residential Mortgage-Backed Securities 1,640,388 [ XXX 1,565,695 1,640,416 1,640,090 XXX XXX XXX 3,750 44,659 XXX XXX
056020-BC-6 ..... BMO 2022-C3 AS 5.50348 09/15/2054 CMBS .... .. 151,150 |...96.3642 |... . 150,000 |.. 151,237 [ o (M) [ s s 5.326 ....00/20/2022 ...|....09/15/2054 ...
05604L-AA-0 ..... BIWAY 2015-1740 A 2.917 01/10/2035 CMBS ... 2,873,000 |...61.3556 |... .3,380,000 |.. ....2,073,819 |........(799,181) |....ceee.. (7,475) ... 519,543 [ e 2.917 ...08/27/2020 ...|....01/13/2035 ...
05606K-AG-7 ..... BX 2019-MMP B FLT 08/15/2036 CMBS ... 2,642,606 |...98.2421 |... .2,641,780 |.. 2,641,558 [ e (2,148) [ e e 6.706 ....07/29/2021 ...|....08/15/2036 ...
05609V-AA-3 ..... BX 2021-VOLT A FLT 09/15/2036 CMBS ... .. 350,000 |...97.6017 |... +.350,000 [oeeerrnnneeeeennn349,978 | e (457 [ e e 6.176 ....09/15/2021 ...|....09/15/2036 ...
05610F-AC-1 ..... BX 2022-AHP B FLT 01/17/2039 CMBS .... .. 648,148 |...97.5010 |... . 650,000 |oeevvennnnnnnnnn 849,894 | e (207) [ e e 7.202 ....02/02/2022 ...|....01/17/2039 ...
05610J-AC-3 ..... BX 2022-MVRK B FLT 03/15/2039 CMBS ... .. 344,715 |...97.4800 |... 346,102 |oeeeenieee e 346,017 [ e n 280 [ e e 7.218 ....03/10/2022 ...|....03/15/2039 ...
06540E-AK-9 ..... BANK 2021-BN38 A5 2.521 12/15/2064 CMBS ... 1,694,261 |...83.1975 |... 01,645,000 |..eeennnnnnnn 1,684,921 [ o (4,608) [ i e 2.521 ... 12/13/2021 ... |....12/15/2064 ...
06541L-BG-0 ..... BANK 2022-BNK40 3.506581 03/15/2064 CMBS . .. 154,250 |...89.2339 |... 133,851 |.... .. 150,000 |.. 153,612 [ooeeeeeiieeieeenn oo (890) [ s et 3.393 ....02/25/2022 ...|....03/15/2064 ...
06541W-BB-7 ..... BANK 2017-BNKS B 3.896 06/15/2060 CMBS ... .. 138,434 ]...89.7932 |... 121,221 |.... 135, TN 1< I PR RPN (<11} ) AU TR N 3.8% ....04/20/2022 ...|....06/15/2060 ...
08160K-AJ-3 ..... BMARK 2019-B15 B 3.564 12/15/2072 CMBS . ...81.5005 |. ..840,270 |. 1,031,000 1,082,348 |.. .3.564 |.. ....12/15/2021 .. 12/15/2072 ...
08163M-AE-7 ..... BMARK 2021-B31 A5 2.669 12/15/2054 CMBS s ...84.0953 |. ..1,681,906 |. 000,000 .2,048,788 |.. .2.669 |.. ...12/08/2021 .. 12/15/2054 ...
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 03/15/2055 CMBS .. 242,050 |...88.1382 |. ..235,000 .240,99% |.. .3.458 |.. ....02/24/2022 .. 03/15/2055
08163R-BQ-8 ..... BMARK 2022-B35 4.592459 05/15/2055 CMBS 665,046 |...92.4358 |. ..725,000 670,851 |.. 4,444 .. ....11/01/2022 .. 05/15/2055 ...
12591T-AE-6 ..... COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ,668,527 |...99.6473 |. . 1,545,995 ,553,021 |.. .. (51,952) |. .4.006 |.. ...07/30/2021 .. 04/10/2047 ...
125930-BJ-8 ..... COMM 2015-CR26 C 4.61318 10/10/2048 CMBS . ..663,670 |...92.9275 |... ... 615,000 |.. 634,878 [..vvvvviiiiiiiiinn e (11,556) |. 4.465 ...10726/2021 ...|....10/10/2048 ...
12635F-AU-8 ..... CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS . .. 121,225 |...98.6108 |... . 117,002 |.. ... 118,268 .. (2,748) | 3.448 ....11/15/2021 ...|....08/15/2048 ...
12656K-AE-7 ..... COMM 2020-CX B 2.446 11/10/2046 CMBS .. 594,023 |...80.7197 |... . 670,000 |.. ....607,595 el 1,776 ). 2.446 ...08/22/2022 ... |....11/10/2046 ...
23305M-AG-0 ..... DBCCR 2014-ARCP 5.098983 01/10/2034 CMBS .. .. 120,625 |...98.5326 |... ..125,000 |.. ....124,974 e 3,100 | 4.935 ....07/29/2022 ...|....01/10/2034 ...
20478J-AG-5 ... EQUS 2021-EQAZ B FLT 10/15/2038 CMBS .. 547,571 ]...97.0058 |... ...549,903 6.576 ....10/27/2021 ...|....10/15/2038 ...
20478J-AJ-9 ... EQUS 2021-EQAZ C FLT 10/15/2038 CMBS .... .. 776,568 |...96.2559 |... 750,781 |.... . 779,857 6.826 ...10/27/2021 ...|....10/15/2038 ...
36263U-AT-6 ..... [GSMS 2021-GSA3 B 2.8276 12/15/2054 CMBS ,124,99% |...74.6525 |. ..839,841 |. . 1,125,000 ,124,981 |.. .2.828 |.. ...12/16/2021 .. 12/15/2054 ...
46642E-BC-9 . JPNBB 2014-C21 AS 3.9965 08/15/2047 CMBS . 125,005 |...95.5432 |. .. 124,206 |. . 130,000 128,711 |.. .3.997 |.. ....00/28/2022 .. 08/15/2047
54910T-AL-6 ..... LNSTR 2017-5 AS 4.021 03/10/2050 CMBS .. ,640,391 |...88.1484 |. 1,322,226 .1,500,000 . 1,575,456 |.. .. (24,612) | .4.021 |.. ...05/06/2021 .. 03/10/2050
61771M-AZ-3 ... MSC 2019-H7 AS 3.524 07/15/2052 CMBS . . 96,530 |...88.3360 |. ...92,753 |. . 105,000 ..98,232 |.. . 1,046 |. .3.524 |.. ....06/05/2022 .. 07/15/2052
61774L-BN-8 ..... MSC 2022-18 AS 3.920232 04/15/2055 CMBS 149,487 |...86.1260 |. ..129,189 |. .149,629 |.. .. 36 | .3.7% |.. ....03/25/2022 .. 04/15/2055 ...
62475I-AC-9 ..... MTN 2022-LPFL B FLT 03/15/2039 CMBS .. 283,574 |...97.5657 |... 278,062 |.... . 284,922 oo o256 e e e 7.266 ...03/08/2022 ...|....03/15/2039 ...
68275C-AC-2 ..... FB 2005-1 A3 5.278 08/10/2035 CMBS ...........cceunnns I 118,719 )...97.0722 |...oevvinnnnn 17,736 [ 121,287 e 119,792 [ Jovveeennna 850 oo i fonns 5.278 ...09/22/2022 ... |....08/10/2035 ...
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78485G-AG-9 ..... SREIT 2021-FLWR B FLT 07/15/2036 CMBS ............... O 326,625 |...97.9578 335,000 [.eiiiivnnnnnnns 334,859 |ooevviiiiiiiiiis feeeiiiiins RS T O N RN 6.402 |...... 6.692 [MON ..... ....03/02/2022 ...|....07/15/2036 ...
92890K-BF-1 ..... WFRBS 2014-C22 B 4.371 09/15/2057 CMBS ... .. 462,911 |...88.3010 |... 430,000 |oeeerrnnieeeeennnd37,082 [ feeeeeneen (10,418) | e e 4.371 |...... 1.928 [MON ..... ....08/05/2021 ...|....09/15/2057 ...
94989M-AD-1 ..... WFCM 2015-NXS2 A4 3.498 07/15/2058 CMBS ... 1,513,877 |...97.4621 |... 21,410,000 |ovvvenneennnnn 1,437,539 [ e (81,083) [ s e 3.498 |...... 1.340 [MON ..... ...07/29/2021 ...|....07/15/2058 ...
95000F-AT-3 ..... WFCM 2016-C35 A4 2.931 07/15/2048 CMBS .... .. 549,563 |...93.1164 |... . 600,000 |eevrrunneeeennnn558,086 [eeniiiiiiiiiiees oeeeeennn8,528 | e e 2.931 |...... 6.212 [MON ..... ....06/16/2023 ...|....07/15/2048 ...
95003D-BJ-6 ..... WFCM 2021-C60 A4 2.342 08/15/2054 CMBS ... .. 201,281 |...82.9407 |... 165,881 |.... . 200,000 |.. . (126) [ e e 2.342 |...... 2.291 [MON ..... ....12/14/2021 ...|....08/15/2054 ...
96221T-AG-2 ..... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS ............ , s 148,784 |...98.2183 |.....oeieeennnn 142,417 |t 145,000 [..eovevnennaaenns 144,988 [..ooovveiiiiiiennn s (2,074) |veeeeeeeennines foereeeiiiiiie Jennes 4.351 |...... 7.589 [MON ..... ...02/23/2022 ... |....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 24,296,175 [ XXX 21,178,371 24,378,139 23,194,835 XXX XXX XXX 70,038 956,059 XXX XXX
00217Q-AB-7 ..... ARIFL 2022-A A2 3.12 01/15/2031 ABS .....evvvnvvvvvnnn fooe wee | e |4 s .. 1.AFE .. ...99.0573 [...coiiiiinnns 81,812 |oveniiiinnnnnnn 82,590 [ 82,592 |oeveiiiiiniinns [ (19) s oo e 3.120 |...... R T (CIVN 110\ R AR 15 [ 2,630 |....04/07/2022 ...|....01/15/2031 ...
00255E-AA-9 ..... AASET 2022-1A A 6 05/16/2047 ABS 1.GFE ..|.. ...94.9260 |... 617,911 |.... 82,418 e e 2,011 e e e 6.000 |...... 6.595 . 39,204 |....06/09/2022 ...|....05/16/2047 ...
00834C-AA-3 ..... AFFRM 2021-Z1 A 1.07 08/15/2025 ABS .. C1AFE L. ...98.7062 |... 207,409 |.... 210,121 s o9 e e 1.070 |...... 1.088 ....04/26/2021 ...|....08/15/2025 ...
02582J-JT-8 ..... AMXCA 2022-2 A 3.39 05/15/2027 ABS ... 1AFE ... ...97.9323 |... ,001,945 |.... e 1,087,083 [oeeeeeeeiiiieeee feeeeeeeeee s 578 s oo e 3.390 |...... 5.416 ....08/09/2023 ...|....05/15/2027 ...
02582J-JV-3 . AMXCA 2022-3 A 3.75 08/15/2027 ABS LAFE .. ...98.2921 1,091,042 |. 1,082,182 |.. .3.750 |......4.589 ....08/09/2023 .. 08/15/2027
03665L-AE-3 ..... ANTR 2018-3A B FLT 01/20/2031 ML . .1.CFE .. ...98.9400 |. .2,968,200 |. .3,007,532 |.. T7.777 |......7.958 ....11/20/2018 .. 01/20/2031
03665L-AG-8 ..... ANTR 2018-3A C FLT 01/20/2031 MML . 1FFE .. ...97.5700 |. ,927,100 |. .3,007,535 |.. .8.427 |......8.647 ....11/20/2018 .. 01/20/2031 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A FLT 11/15/2036 CRE .. 1AFE ... ...98.8483 |... 686,99 |.... 695,669 |..oeeeeeeniieeee eeermnneee e (77 [ oo e 6.826 |...... 6.907 LLA171772021 ... 11/15/2036 ...
04047E-AA-4 ..... ARIVO 2022-1A A 3.93 05/15/2028 ABS .. .1.BFE ..|.. ...98.0145 |... 221,178 |.... 225,894 e o (B7) e e e 3.930 |...... 3.975 ....04/06/2022 ...|....05/15/2028 ...
05377R-DV-3 ..... AESOP 2020-1A B 2.68 08/20/2026 ABS .. .EFE ..|.. ...95.2854 |... 781,340 |.... e dT 746 e e 14868 e [ e 2.680 |...... 4.746 ....04/27/2022 ...|....08/20/2026 ...
054977-AB-9 ..... BHG 2022-A B 2.7 02/20/2035 ABS .... .1.CFE ..|... ...92.1353 |... ,133,264 |.... e 1,280,576 [oennieiiiiiieens i (282) [ e e 2.700 |...... 2.1 ....01/25/2022 ...|....02/20/2035 ...
05601D-AC-7 ..... BREX 2022-1 A 4.63 07/15/2025 ABS .. 1.FFE ... s ...99.1120 |... 396,448 |......evuneeeee 400,000 [eeeennieeeennnnnn399,916 [ooeeeinniiiii e 17 [ e [t 4.630 |...... 4.835 ....08/23/2022 ...|....07/15/2025 ...
05684C-AS-4 ..... BCC 2020-3A CR FLT 10/23/2034 LL ... 1FFE ... 1,550,000 |...97.6800 |... ,514,040 |............. 1,550,000 |ovenniennnnnn 1,554,629 [ooeiiiiiiiiiiiiinn Jonninnn 888 [ s e 7.824 |...... 7.990 | JAJO ... ...10/01/2021 ...|....10/23/2034 ...
08861Y-AA-4 ..... BHG 2021-A A 1.42 11/17/2033 ABS ... 1AFE ... . ...94.2295 |... 346,013 |.... 367,181 |oeeeeneeeeeeeis e T s e e 1.420 |...... 1.434 ....04/23/2021 ...|....11/17/2033 ...
08862B-AA-3 ..... BHG 2021-B A 0.9 10/17/2034 ABS ... 1AFE L) .. 178,477 |...97.0609 |... 173,237 |.... e AT8L478 s e e e 0.900 |...... 0.909 ....09/10/2021 ...|....10/17/2034 ...
08862B-AB-1 ..... BHG 2021-B B 1.67 10/17/2034 ABS .1.BFE .. 694,918 |...92.3425 |. 694,983 |.. .1.670 |......1.684 ...09/10/2021 .. 10/17/2034
12660D-AC-1 ..... CNH 2022-A A3 2.94 07/15/2027 ABS .. 1AFE .. 116,133 |...97.4035 |. 117,917 |.. .2.940 |......4.729 ....01/23/2023 .. 07/15/2027
12663J-AC-5 ..... CNH 2022-B A3 3.89 08/16/2027 ABS .. 1AFE .. ..34,995 |...98.2583 |. ..35,005 |.. .3.890 |......3.948 ....08/16/2022 .. 08/16/2027 ...
17151K-AJ-5 ... CHWML 2021-1A C FLT 10/24/2033 MML .1.GFE .. ,575,000 |...93.2716 |. 1,580,115 |.. .8.260 |......8.468 ...10/01/2021 .. 10/24/2033 ...
17305E-GS-8 ..... CCCIT 2018-A7 A7 3.96 10/13/2030 ABS . 1AFE .. 333,443 |...97.5849 |. . .334,833 |.. .3.960 |......5.050 ....06/29/2023 .. 10/15/2030 ...
194241-AB-3 ..... CASL 2021-C A2 2.32 07/26/2055 ABS ... 1AFE L) .. 472,728 |...85.9317 |... 406,461 |.... AT2,735 s e 8B | e 2.320 |...... 2.356 ....11/16/2021 ...|....07/26/2055 ...
194240-AD-9 ..... CASL 2021-C C 3.06 07/26/2055 ABS |- 1LFFE L .. 779,690 |...86.8379 |... 677,336 |oevveneeeeeennn 780,000 [oeeeeeeneieee s 779,710 |eveeieiieeies e 8 s e e 3.060 |...... 3.112 ....11/16/2021 ...|....07/26/2055 ...
233046-AN-1 ... DNKN 2021-1A A21 2.045 11/20/2051 ABS .. |- 2.BFE ... 2,058,000 |...90.8223 |... ,869,123 |.......ett'nn 2,058,000 |.eennnennnnnnn 2,057,955 [ooiiiiiiiiiiiiins v (28) [ s e 2.045 |...... 2.062 ....10/15/2021 ...|....11/20/2051 ...
26209X-AD-3 ..... HONK 2021-1A A2 2.791 10/20/2051 ABS ....covvvmeeeeen o ven | s .. 2.CFE ..|... ..686,000 |...85.4349 |... 586,083 |.... . eeeereeeeeeennn885,985 [ e () e e e 2.791 |...... 2.821 ....09/23/2021 ...|....10/20/2051 ...
262440-AN-3 ... DRSLF 2017-49A AR FLT 07/18/2030 LL .. .. 1.AFE ..|... 1,170,940 |...99.6400 |... ,166,550 |.... 170,764 [ 1,172,169 e e 83 | e 6.607 |...... 6.726 ....07/30/2021 ...|....07/18/2030 ...
26252V-AU-5 ... DRSLF 2020-77A BR FLT 05/20/2034 LL .. .. 1.CFE ..|... 1,000,000 |...98.2200 |... 982,200 |.... 1,000,000 e 1,001,540 [oeeneiciiiiieeee e 10 s e e 7.219 |...... 7.443 ...05/14/2021 ...|....05/20/2034 ...
29374F-AB-9 . EFF 2022-3 A2 4.38 07/20/2029 ABS .. 1AFE .. ...98.8579 |. 126,409 126,446 |.. .4.380 |......4.436 ....08/16/2022 .. 07/20/2029 ...
345350-AA-3 ..... [FORDR 2023-1 A 4.85 08/15/2035 ABS . 1AFE .. . 100.1520 |. 000,000 .989,230 |.. .4.850 |......5.199 ...08/10/2023 .. 08/15/2035
36263H-AA-6 ..... [GMREV 2021-1 A 1.17 06/12/2034 ABS 1AFE .. ...90.6565 |. 000,000 .894,826 |.. 1170 |...... 4.104 ....08/10/2023 .. 06/12/2034
36318II-AK-6 ..... GALXY 2013-15A ARR FLT 10/15/2030 LL 1AFE .. ...99.7300 |. 870,307 871,298 |.. .6.625 |......6.743 ....06/02/2021 .. 10/15/2030
36321B-AA-9 ..... GALXY 2017-24A A FLT 01/15/2031 LL ... 1AFE .. ...99.8800 |. ..985,207 .981,952 |.. .6.775 |......7.168 ....02/14/2023 .. 01/15/2031 ...
37959P-AA-5 ... SEACO 2020-1A A 2.17 10/17/2040 ABS .. .. 1.F FE ..|... ...91.7323 |... . 3,644,836 |.. e 3,647,082 [ e (916) [ e e 2170 |...... 2.166 ...11/16/2020 ...|....10/17/2040 ...
37959P-AC-1 ..... SEACO 2020-2A A 2.26 11/19/2040 ABS .. 1.F FE ..|... ...91.2905 |... .1,383,697 |.. el 1VBBTLTTS e e (1,500) [ o e 2.260 |...... 2.167 ....11/16/2020 ...|....11/19/2040 ...
37959P-AG-2 ..... SEACO 2021-2A A 1.95 08/17/2041 ABS .. 1.F FE ..|... ...89.7225 |... 2562,170 |oeeeenieeeeeenn862,121 [ e 10 [ e e 1.950 |...... 1.971 ....07/27/2021 ...|....08/17/2041 ...
40439H-AA-T7 ..... HINTT 2020-A A 1.39 10/09/2039 ABS ... .. 1.AFE ..|... ...92.5737 |... L7814 e 977,680 [ v 50 [ [ e 1.390 |...... 1.406 ...09/04/2020 ... |....10/09/2039 ...
40439H-AB-5 ... HINTT 2020-A B 2.23 10/09/2039 ABS ... |- 1LFFE L s ...93.0433 |... L216,749 | e218,691 [ e 22 [ e e 2.230 |...... 2.267 ....09/04/2020 ...|....10/09/2039 ...
40439H-AC-3 ..... HINTT 2020-A C 3.42 10/09/2039 ABS ........ccoovvvveeefone e neenn |4 ceninnnns L 2BFE i 146,653 |...93.9765 [................. 137,837 |...ccooeiiiinnnn 146,672 |...oovvveenn 146,642 ueeniniiininnns e 11 i i e 3.420 |...... 3.485 ...09/04/2020 ... |....10/09/2039 ...
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42806M-AP-4 ..... HERTZ 2022-2A B 2.65 06/26/2028 ABS ..........cccevvns foee vun ] nnnns 4 s LFFE L 999,791 |...90. 1948 1,000,000 [..eeveevennnnn 1,000,169 |oeeenevrevnnnnes fovvvvienae e (70) v oo v 2.650 |...... 2.677 ....01/11/2022 ...|....06/26/2028 ...
42806M-BL-2 ..... HERTZ 2022-5A B 4.28 09/25/2028 ABS |- 1LFFE L .. 599,760 |...94.9265 |... . 600,000 |.. 10 600,009 |-eeeieeeeeiiis feeeeeeeee i (20) e [ s 4.280 |...... 4.365 ...08/25/2022 ... |....09/25/2028 ...
441480-AA-T ... HWIRE 2021-1 A2 2.311 11/20/2051 ABS ... 4. | 1R FE L .. 395,000 |...90.2399 |... ..395,000 |.. 894,991 s e (B) e e e 2,311 ... 2.337 ....11/09/2021 ...|....11/20/2051 ...
476681-AB-7 ..... JUIKE 2021-1A A2l 2.891 02/15/2052 ABS ....ovvuevveee foen ven | s 4 .. |--2.BFE ... ...90.4737 |... . 776,100 |.. e 776,089 e oo (7)o s s 2.891 [...... 2.923 ....12/03/2021 ...|....02/15/2052 ...
53048H-AA-4 ... LNCR 2021-CRE6 A FLT 11/15/2038 CRE D..... 4 .. .. 1.AFE ..|... ...97.7909 |... . 460,000 |.. 860,356 | e (827) | e e 6.776 |...... 6.827 ....10/27/2021 ...|....11/15/2038 ...
55283T-AA-6 ..... MF1 2021-FL6 A FLT 07/16/2036 CRE .... D..... 4 .. .. 1.AFE ..|... ...98.3979 |... . 641,677 |.. e BAL27T s o 1790 e e s 6.573 |...... 6.675 ...02/16/2022 ...|....07/16/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A FLT 10/16/2036 CRE .... D..... 4 .. .. 1.AFE ..|... ...98.5739 |... 590,316 | e (768) e e e 6.583 |...... 6.584 ...09/10/2021 ...|....10/18/2036 ...
55284J-AA-T ..... MF1 2022-FL8 A FLT 02/19/2037 CRE .... D..... 4 ... .. 1.AFE ..|... ...98.0885 |... 148,022 e [ 2,868 | [ e 6.706 |...... 8.708 ....06/23/2022 ...|....02/19/2037 ...
55389T-AA-9 . MVWOT 2021-1WA A 1.14 01/22/2041 ABS 1AFE .. ...91.6624 |. .375,279 |.. .1.140 |......1.159 ....06/10/2021 .. 01/22/2041
55400E-AB-5 ..... MVWOT 2020-1A B 2.73 10/20/2037 ABS 1.FFE .. ...94.0646 |. 274,012 |.. .2.730 |...... 2.564 ....11/03/2020 .. 10/20/2037
571080-AC-7 ..... MFT 2021-3A C 1.81 12/15/2031 ABS .. 1FFE .. ...95.5431 ,386,597 |.. .1.810 |......2.101 ...10/18/2021 .. 12/15/2031 ...
639358-AA-1 ..... NAVSL 2020-HA A 1.31 01/15/2069 ABS .. .. 1.AFE ..|... .. 343,939 |...91.7004 |... 348,802 [.ooeeeeeeniiieeee [eeeeennenn 8,881 | e e 1.310 |...... 3.906 ....06/06/2022 ...|....01/15/2069 ...
63935C-AB-7 ..... NAVSL 2019-FA A2 2.6 08/15/2068 ABS .. .. 1.AFE ..|... .. 397,478 |...93.1520 |... 398,840 |eveiiiiiiiis e 1,862 | e e 2.600 |...... 3.116 ...08/29/2022 ... |....08/15/2068 ...
63941H-AA-O ..... NAVSL 2020-DA A 1.69 05/15/2069 ABS .. .. 1.AFE ..|... .. 433,862 |...90.9375 |... B2 57T e e 10,054 | e e 1.690 |...... 3.914 ....06/23/2022 ...|....05/15/2069 ...
63942G-AA-1 ..... NAVSL 2021-FA A 1.11 02/18/2070 ABS .. .. 1.AFE ..|... .. 295,393 |...85.2022 |... 2000805,297 vviiiiiiiiiins oo 12,730 | e s 1.110 |...... 5.361 ....00/20/2022 ...|....02/18/2070 ...
63942J-AB-3 ... NAVSL 2021-CA B 2.3 10/15/2069 ABS ... .. 1.CFE ..|... .. 999,869 |...72.2418 |... 100:999,987 e e () e e s 2.300 |...... 2.325 ...05/18/2021 ...|....10/15/2069 ...
630420-AA-8 ..... NAVSL 2022-A A 2.23 07/15/2070 ABS ... .. 1.AFE ..|... .. 124,110 |...89.3959 |... . .. T s e (18) e e e 2.230 |...... 2.241 ....02/01/2022 ...|....07/15/2070 ...
6394201-AB-6 ..... NAVSL 2022-A B 3.03 07/15/2070 ABS ... .. 1.CFE ..|... .. 714,961 ]...79.3199 |... 567,137 |.... . 715,000 |.. eeeT15,360 oo e () | e e 3.030 |...... 3.066 ...02/01/2022 ...|....07/15/2070 ...
64035G-AB-5 ..... NSLT 2021-CA AFX 1.32 04/20/2062 ABS . .. 1.AFE ..|... ...1,655,839 |...89.9520 |.............. 1,498,887 |.... .1,666,319 |.. ,657,381 |oveeeiiiiiiiinns o 30380 | [ e 1.320 |...... 1.540 ....11/08/2021 ...|....04/20/2062 ...
67516C-AQ-2 ..... OCTR 2020-10A BR FLT 10/15/2034 LL .1.CFE .. ,650,000 |...99.1800 |. .. 1,636,470 |. .1,650,000 .1,654,013 |.. .7.455 |......7.607 ...10/28/2021 .. 10/15/2034
67571B-AA-1 ..... OCTL 2023-1A A 5.87 05/21/2029 ABS ... 1AFE .. . 100.1934 |. ..162,412 |. ..162,099 162,215 |.. .5.870 |......5.938 ....02/07/2023 .. 05/21/2029
69144A-AA-7 ..... OXFIN 2020-1A A2 3.101 02/15/2028 ABS 1.FFE .. ...97.0652 |. ..368,672 |. ..379,819 379,786 |.. .3.101 |......3.171 ...09/25/2020 .. 02/15/2028
69335P-EK-7 . PFSFC 2022-C A 3.89 05/15/2027 ABS .......ceevvvvvnnnrfonn oon 1AFE .. ...97.9947 |. ..122,493 |. ..125,000 .125,000 |.. .3.890 |......3.955 ....06/19/2022 .. 05/15/2027 ...
74166Y-AA-8 ..... PROSE 2019-1A A2 4.475 07/30/2049 ABS ......ceeeeeeenefonn e .2.BFE .. ...95.7668 |. .. 3,544,030 |. .3,700,688 .3,851,958 |.. .4.475 |......2.836 ...03/04/2020 .. 07/30/2049 ...
78448Y-AB-7 ..... SWB 2021-A A2A1 FLT 01/15/2053 ABS .. 1.AFE ..|... ...97.9243 |... 68,331 85,583 [ [l 814 | [ e 6.206 |...... 7.648 ....09/30/2022 ...|....01/15/2053 ...
T84490M-AA-4 ..... S\B 2021-D A1A 1.34 03/17/2053 ABS .. 1.AFE ..|... ...89.8552 |..iiiiiiiieeeen 814,372 | 883,735 855,161 | e 7,980 [ e e 1.340 |...... 2.705 ....05/05/2022 ...|....03/17/2053 ...
78449Y-AA-8 ..... SWB 2021-B A 1.31 07/17/2051 ABS ... .. 1.AFE ..|... L..90.4127 |l 516,448 | BT 211 BT 8T6 s 9519 L e 1.310 |...... 3.274 ....06/06/2022 ...|....07/17/2051 ...
78449Y-AB-6 ..... S\B 2021-B B 2.65 07/17/2051 ABS .. 1.CFE ..|... ...83.5531 |... 99,878 e e T e e s 2.650 |...... 2.686 ...05/11/2021 ...|....07/17/2051 ...
784850-AA-T ... STWD 2019-FL1 A FLT 07/15/2038 CRE ... .. 1.AFE ..|... ...97.8136 |... 130,147 s e (B8) L e e 6.5 |...... 6.743 ....09/29/2021 ...|....07/15/2038 ...
83390U-AF-4 ..... SOFI 2020-C AFX 1.95 02/15/2046 ABS .. .. 1.AFE ..|... ...90.7011 |... 325,963 |.... . 348,017 e e ,989 | e e 1.950 |...... 3.445 ....06/06/2022 ...|....02/15/2046 ...
83715R-AH-5 . SCSLC 2015-A A FLT 01/25/2036 ABS .. 1FFE .. ...99.8103 |. ..189,908 |. ..190,268 .190,481 |.. .6.970 |......7.120 ....01/30/2023 .. 01/25/2036 ...
846031-AN-2 ..... STHIK 2019-4A A1R FLT 07/20/2032 LL 1AFE .. ...99.7100 |. ..498,550 |. . 500,000 .496,530 |.. .6.737 |......7.102 ....02/09/2023 .. 07/20/2032
86271P-AE-5 ..... STRTA 2021-1A B FLT 10/20/2033 LL . .1.CFE .. ...99.5300 |. .. 1,368,538 |. . 1,375,000 1,378,229 |.. 7727 |......7.864 ....09/20/2021 .. 10/20/2033
87407R-AA-4 ..... TAL 2020-1A A 2.05 09/20/2045 ABS 1.FFE .. ...90.7514 |. .. 3,736,405 |. 4,117,188 4,115,848 |.. .2.050 |......2.081 ....09/09/2020 .. 09/20/2045
88315L-AG-3 ..... TMCL 2020-2A A 2.1 09/20/2045 ABS .. 1FFE .. ...90.3758 |. .. 3,095,978 |. . 3,425,671 . 3,424,806 |.. .2.100 |......2.129 ...09/08/2020 .. 09/20/2045 ...
891941-AD-8 ..... TAOT 2023-B A3 4.71 02/15/2028 ABS ... .. 1.AFE ..|... ...99.8821 |... 379,552 |.... ... 380,000 |.. 874,537 |eveeeeeeeeennies feeeiieeii 985 | e s 4.710 |...... 5.605 ....08/25/2023 ...|....02/15/2028 ...
89231F-AE-0 ..... TAOT 2023-C A4 5.01 02/15/2029 ABS ... .. 1.AFE ..|... . 101.0240 |... .... 1,000,098 I MU RN 5.010 |...... 5.124 ....08/10/2023 ...|....02/15/2029 ...
92329V-AU-6 ... VENTR 2016-25A BR FLT 04/20/2029 LL .. .. 1.AFE ..|... . ...99.6600 |... e (28) [ e el 7.377 ... 7.249 ....05/21/2021 ...|....04/20/2029 ...
92333B-Al-0 ..... VENTR 2019-37A CR FLT 07/15/2032 LL .. .. 1.F FE ..|... ..660,000 |...99.3400 |... 135 [ e [ 8.155 |...... 8.331 ....07/30/2021 ...|....07/15/2032 ...
98875J-AS-3 ..... ZAIS 2020-16A A1R FLT 10/20/2034 LL .. .. . 1.LAFE ..|... 1,350,000 |...99.8600 |... .... 1,353,004 o852 e foreeeiiiieeee e 7.097 |...... 7.175 ...10/14/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscella Other
Loan-Backed and Structured Securities 67,680,950 [ XXX 63,918,712 67,922,103 67,728,473 56,729 XXX XXX XXX 377,133 2,589, 124 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,082,969,013 [ XXX 1,014,285,779 1,077,161, 163 1,076, 266,923 124,722 (1,735,930) 519,543 XXX XXX XXX 8,393,508 36,661,628 XXX XXX
46625H-J0-4 ..... |JPMORGAN CHASE & CO VAR PERP ......ccevvvvuaneeennnnnns | ...... | ....... |2,5 ......... 2BFE | 7,500,000 |...99.7510 |.eeeuuunens 7,481,325 |..ooonnnnnnnns 7,500,000 |eeeeiniaenns 7,498,080 f....oooviiiiiiiis it (984) |- vvvmneeeeemninns foorieiiiiiiii e 6.750 |...... 5.336 [FA .o [eeemennanees 210,938 |...ooiieenns 506,250 |....01/14/2014 ...]....01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 7,500,000 | XXX 7,481,32% 7,500,000 7,498,080 (984) XXX XXX XXX 210,938 506,250 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 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
1309999999. Total - Hybrid Securities 7,500,000 | XXX 7,481,325 7,500,000 7,498,080 (984) XXX XXX 210,938 506,250 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX
12769L-AB-5 ..... CAESARS RESORT COLLECTIO FLT 12/23/2024 SL ......... .. 4.AFE .. ....11/16/2018 ...|....12/23/2024 ...
24521T-Ad-5 ... DEL MONTE FOODS INC FLT 05/16/2029 SL ...... . |--4.CFE ... ....02/15/2022 ...|....05/16/2029 ...
458241-8C-8 ..... INTELSAT JACKSON HLDG FLT 02/01/2029 SL |- 4.AFE L. ....01/27/2022 ...|....02/01/2029 ...
90347B-AJ-T7 ..... AXALTA COATING SYSTEMS US FLT 12/20/2029 SL ........ .. 3.AFE .. ...12/08/2022 ...|....12/20/2029 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX
2419999999. Total - Issuer Obligations 1,847,051,586 | XXX 1,724,722,458 1,803,288,800 1,822,916,273 1,032,894 (5,665,267) 16,771,697 63,189,873 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 299,203,062 | XXX 258,955,006 291,989,094 297,430,795 (803,068) 688,437 7,759,788 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 28,662,325 | XXX 25,558,663 28,923,270 27,584,224 (799, 181) (108,212) 519,543 82,115 1,030,635 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 67,797,123 [ XXX 64,031,520 68,038,276 67,844,703 56,714 378,788 2,593,878 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX (8,577) XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX
2509999999 - Total Bonds 2,242,714,006 | XXX 2,073,267,647 2,192,239,440 2,215,775,995 233,713 (6,519,833) 519,543 17,912,460 74,574,174 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 539,021,780 1B ..$.......... 120,209,928 1C..$ ........... 188,046,030 1D ..$......... 189,800,456 1E..$........... 226,074,960 1F ..$ .......... 191,082,615 1G..$........... 193,357,465
1B  2A.$...... 151,475,653 2B ..$......... 247,653,818 2C ..$ ........... 152,555,528
1C BA.$ ... 2,753,214 3B.. 3C..$.. .... 1,999,400
1D 4A.S$ .. .1,369,140 4B ..$.. 4C .8 e,
1E 5A..$ ... 5B .9 . 2,073,819 5C..$... ....2,595,419
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
857477-60-8 .. [STATE STREET CORP EQUITY ....eevvvvevvvvnnnns [ eeeeeeenns 160,319.000 ...4,012,785 |...... 25.080 [oevveiiiinnnns 4,012,785(.... 257,881 e e, L2 (0 R R N 4,810 |.... .. 2.A FE ..|.. 02/25/2014 ..
902973-15-5 ... [US BANCORP EQUITY .....cccevvvnniiiiiinnnnninne |oneenenens 90,000.000 . ... 1,827,900 |...... 20.310 [ooiiiiinnnnns 1,827,900].... ... 126,253 ...477,900 477,900 ).... .. 2.B FE ..|..01/17/2007 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 5,840,685 | XXX 5,840,685 5,367,975 35,969 383,734 482,710 482,710 XXX XXX
CALAMOS STRATEGIC Redeemable Preferred
128125-*3-7 ... [09/06/2024 .......covvvvvniiiiiiiiniininecinnis | eeeeeeenien [ [ 148,000.000 |........... V[V R R, 3,700,000 |...... 24.834 |..ceveinins 3,675,4291.............. 3,700,000 |.......ccennnnn 9,867 [c.uvvurnnnnnnn L O R R Ry .. 1.D FE ..|..09/06/2017 ..
CALAMOS STRATEGIC Redeemable Preferred
128125-*4-5 ... [09/06/2027 .....ovvvvvivnnnniiiiinnnnnniniiinnnns | eneeeeeennn | eeveees [ 88,000.000 |........... 25.00 [cceeininnns fooriiiiinnnns 2,200,000 |...... 2492800 2,193,258 ... 2,200,000 f..uvvvnnnnnnens 6,219 9270 e e o e e fo .. 1.D FE ..]..09/06/2017 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 5,900,000 XXX 5,868,687 5,900,000 16,086 241,260 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 11,740,685 | XXX 11,709,372 11,257,975 52,055 624,994 482,710 482,710 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX
4509999999 - Total Preferred Stocks 11,740, 68! XXX 11,709,372 11,257,97 52,055 624,994 482,710 482,710 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
D.$ s 5,900,000 1E .8 ..coooireiieiee, TF 8 e 1G .8 e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
204600-10-1 ... |EQUITRANS MIDSTREAM CORP EQUITY . . .. 06/17/2020 .| .eever wenee
.. 05/17/20210 ... aennns
Publicly Traded 30,617 XXX 30,617 19,536 2,482 1,965 1,965 XXX
31338#-11-2 ... [FEDERAL HOME LOAN BANK OF BOST Unlisted SRR ....21,672.000 ... 2,167,200 |........ 100.000 ..2,167,200 |...oooeeeennnns 2,167,200 .. 04/10/2023 ..
31338#-11-2 ... [FEDERAL HOME LOAN BANK OF BOST Unlisted O I I N 5,325.000 532,500 532,500 |..evvunniiiiiinnnnns 532,500 .. .. 04/10/2023 .| .eees wennnn
663628-10-0 ... [NORDIC AVIATION CAPITAL DAC EQUITY ....oevvvvvvvennne [ernnnnnnnns ) Ay 95,716.000 [.....evvvennneees 2,737,478 600 |oieeeeinnnnn.s 2,737,478 ..o 3,158,628 (516,866) .. 07/14/2022 ..] . uuvee e
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 5,437,178 XXX 5,437,178 5,858,328 (516, 866)| (516,866) XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,467,7% XXX 5,467,795 5,877,864 2,482 (514,901) (514,901) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
32000%-10-3 ... [ECONOMY FIRE & CASUALTY CO 600,000.000 ... 339,834,365 |........ 566.391 ... 339,834,365 |.............. 281,373,048 12,684,380 .... 12,684,380 .. 05/01/2000 ..|..eeer wennnn
59180%-10-8 ... [FARMERS CASUALTY INSURANCE CO .......ceevevvvmmeennnnns [enmmmnnnnns [evmmmencfoviiiiiis 1,000.000 76,153,491 |.... 76, 153.491 76,153,491 [....evnnnnnnnnne 51,329,518 | e e o 4,343,535 [.oeviiiiiiiiiiiiiiiiees o, 4,343,535 .. 03/31/1982 .| .evvvr wenee
59188#-10-6 ... |FARMERS DIRECT P&C INSURANCE CO ... 53,529,199 |.... 53,529.199 53,529,199 36,621,697 |...covvvnniiiiiiiiiiininns [ e [ 527,825 [ [ 4,527,825 .. 08/31/2000 ..|..ceer wennnn
59214#-10-4 ....|FARMERS GROUP P&C INSURANCE CO . .288,163,064 |...288,163.064 |.. 288,163,064 |... 195,546,568 |. 14,951,334 |... .. 12/31/1991 ..

.. 03/30/1993 .| .euen ..

30961@-10-2 ... [FARMERS LLOYDS, INC. ......ccooveenns coe Jeereeee L. 1,000..000 e 1,000 |.......... 1.000 |oeeeeiiiiiiinnnnnnns 1,000 |ovveeeniiiiiiiins 1,000 .
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 757,681,119 XXX 757,681,119 564,871,831 36,507,074 36,507,074 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 757,681,119 XXX 757,681,119 564,871,831 36,507,074 36,507,074 XXX XXX

5989999999 - Total Common Stocks 763,148,914 XXX 763,148,914 570,749,6% 2,482 35,992,173 35,992,173 XXX XXX
5999999999 - Total Preferred and Common Stocks 774,889,599 XXX 774,858,286 582,007,670 52,055 627,476 36,474,883 36,474,883 XXX XXX

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

Number
1A 1C..$ .. D $ TE .S e, TF 8 e 168 i,
1B 2C..$
1c 3C..$
1D 4C ..$
1E 5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5 6 7 8 9
Paid for Accrued

1 2 3

CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
36179Y-AR-5 ......... G2SF POOL MA9016 ... .|....08/02/2023 ... |JPMorgan Investment Advisors Inc. ... ... 1,343,328 |.. ... 1,397,196 |..
36179Y-AS-3 ......... G2SF POOL MA9017 ... .|--..08/02/2023 ... |JPMorgan Investment Advisors Inc. ... .. 1,380,495 |.. ... 1,397,251 |..
912810-TS-7 ......... US TREASURY N/B 3.875 05/15/2043 ... ...07/05/2023 ... | GOLDMAN SACHS & CO LLC 1,939,688 |.. .... 2,000,000 |..
91282C-EQ-0 ......... US TREASURY N/B 2.75 05/15/2025 .... 09/01/2023 ... | BANK OF NEW YORK MELLON/THE .. .. 2,720,529 |.. .... 2,820,000 |..

91282C-GM-7 ......... US TREASURY N/B 3.5 02/15/2033
912820-GS-4 . ..|US TREASURY N/B 3.625 03/31/2030
91282C-HK-0 . ..|US TREASURY N/B 4 06/30/2028 ..
91282C-HV-6 . ..|US TREASURY N/B 5 08/31/2025 ..
912820-HX-2 ......... US TREASURY N/B 4.375 08/31/2028 ...

. |MERRILL LYNCH PIERCE FENNER & SMITH INC .

.| HSBC SECURITIES USA INC .
09/25/2023 ... |VARIOUS ...................
....09/05/2023 ... [ STONEX FINANCIAL INC ..
...10/10/2023 ... [BMO NESBITT BURNS INC ....

.300,000
. 5,045,000
... 3,900,000 [..

.5,048,414
... 3,901,528 |..
....6,978,125 |..

91282C-HY-0 ......... US TREASURY N/B 4.625 09/15/2026 ... e | ....7,000,000 |..
91282C-JB-8 ......... US TREASURY N/B 5 09/30/2025 oo |- 1071372023 ... ...30,766,855 |.. ...30,750,000 |..
91282C-JK-8 ......... US TREASURY N/B 4.625 11/15/2026 ... .+ |-..12/08/2023 ... | BMO NESBITT BURNS INC .... ... 5,022,656 |.. ... 5,000,000 |..
912820-JL6 ......... US TREASURY N/B 4.875 11/30/2025 ... ...12/08/2023 ... | VARIOUS ...25,085,938 |.. ... 25,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 87,673,865 87,749,447
646039-XV—4 ......... [NEW JERSEY ST 2.25 0B/01/2026 ....oveoveeeseeseesessessesesneseesnesssessesnesnessessnssnesnesnssnesnsesnees | [....04/13/2023 ... ] TD SEOURITIES USA LLC vvovvovesessesseessesneessssnsessesnesssssnsenessnsensssnssnesenesnsssnssnssenssnssnssnesneaes | O 714,086 [.eveveieiriiieiiiiaienas 760,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 714,066 760,000
718814-22-2 ......... [PHOENIX AZ 5.269 07/01/2034 <..vovooeeoseeeeeese s s seesnesneseesnesnesns s sne s ene e enesnesseeas | [....07/04/2023 ... [DIRECT TO GOMPANY .oovvoivoeeissseeesessesssssessssnesnssneseesnesnssnesnsssssnsesnssnesnesnsssesnssnssneseeas | O 3 e K]
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions M M
155048-BB~6 . .| CENTRL PUGET SOUND WA RE 4.75 02/01/2028 . 02/02/2023 ... | Corporate Actions Event . 1,241 1,241

. 1,248,163

. 1,258,604

3132E0-XP-2 . .| FNCL POOL SD4286 ...

. 12/15/2023 ... | MORGAN STANLEY ..........
S13KQ-2M-7 ......... FNCL POOL RABB8O ...

€13

- |--.-04/24/2023 ... | BARCLAYS CAPITAL INC .. ... 1,494,136 .. ... 1,478,657 |..
3133KQ-GD-2 ......... FNCL POOL RA8296 ... +|----02/02/2023 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 1,298,746 |.. ... 1,283,108 |..
3133KQ-IR-3 ......... FNCL POOL RAB756 ... - |----04/1172023 ... | BARCLAYS CAPITAL .... 1,509,085 [.. ... 1,493,315 ..
3133KR-B3-7 . .. | FNCL POOL RA9058 ... . |----08/23/2023 ... |BARCLAYS CAPITAL INC .. ... 1,207,083 |.. ... 1,219,276 |..
3133KR-04-9 ......... | FNCL POOL RA9475 ... -|----07/06/2023 ... | MORGAN STANLEY ... 1,934,688 |.. ....2,000,000 |..
3133KR-VH-4 ......... FNCL POOL RA9616 .|----10/12/2023 ... |WELLS FARGO SECURITIES LLC .... 1,386,390 [.. ... 1,485,004 |..
3137BS-P7-2 ......... FHMS K058 A2 2.653 08/25/2026 CMBS ... -|----08/09/2023 ... | MORGAN STANLEY 949,597 |.. .... 1,010,000 [..
S187FE-ZU-7 ......... FHMS K076 A2 3.9 04/25/2028 CMBS ... ...06/27/2023 ... |WELLS FARGO SECURITIES LLC ... . ....488,3%8 |.. ....500,000 |..
3137FJ-Y6-0 . ..|FHMS K158 A2 VAR 12/25/2030 CMBS 05/09/2023 ... | BARCLAYS CAPITAL ....... ..97,719 .100,000
3137FN-WX-4 . .. | FHMS K736 A2 2.282 07/25/2026 CMBS 08/09/2023 ... | STONEX FINANCIAL INC . 1,228,909 . 1,315,000
3137H-2V-4 . .| FHUS K-155 A2 4.25 04/25/2033 CMBS 05/19/2023 ... | VARIQUS ................ ..1,323,3% . 1,330,000

. [FNCL POOL CB5079

314000-UD-5 ........ +|----02/02/2023 ... |BARCLAYS CAPITAL INC .. 1,275,051 |.. .... 1,265,560 |..
31400R-2-4 ......... FNCL POOL CB6179 ... -|--..04/24/2023 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . Lo 1,495,485 .. .. 1,492,337 ..
3140QT-EP-0 ......... FNCL POOL CB7341 ... weor|--..12/15/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .. 1,268,354 |.. .... 1,245,010 [..
31400T-ES-4 ......... FNCL POOL CB7344 ... - |--..12/15/2023 ... [WELLS FARGO SECURITIES LLC 1,244,766 |.. . 1,224,110 ..
3140XL-GL-6 ......... FNCL POOL FS4702 ... .|-.-.10/12/2023 ... |Citigroup Global Markets Inc. .. ..

3140XL-VD-7 ......... FNCL POOL FS5111 ... -|---.07/06/2023 ... |MORGAN STANLEY & CO LLC .... .. 1,975,399 |.. ..
3140XM-AZ-9 ......... FNCL POOL FS5423 ... ....08/23/2023 ... [MORGAN STANLEY & CO LLC .... 1,911,568 |.. .... 2,023,158 |..
3140XM-H9-0 FNCL POOL FS5655 ... ...10/12/2023 ... [Citigroup Global Markets Inc. ..... 1,194,867 |.. .... 1,278,360 |..
31418D-WR-9 . .| FNCL POOL MA4255 .. 05/16/2023 ... | JPMorgan Investment Advisors Inc. . 1,246,183 . 1,507,955

.|MET GOVT NASHVILLE & DA 5.597 07/01/2056 .

592090-MC-5 . . 08/10/2023 ... | GOLDMAN SACHS & CO LLC ... .500,000 .500,000
50333P-V3-9 .. [MIAMI-DADE CNTY FL AVIA 2.504 10/01/2024 . 04/13/2023 ... [CITIGROUP GLOBAL MARKETS INC . 2,175,233 . 2,250,000
67756Q-5P-8 . .| OHIO ST HSG FIN AGY RSD 6.067 09/01/2048 . 12/07/2023 ... |ROBERT W BAIRD & CO INC ... . 2,045,580 . 2,000,000
958697-LC-6 .........| WSTRN MN MUNI PWR AGY 3.226 01/01/2046 ... ...05/16/2023 ... [PERSHING LLC 788,330 |.. .... 1,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 32,138,012 33,165,230
025816-Cii-7 AMERICAN EXPRESS CO 4.05 05/03/2029 .. ...01/20/2023 ... [ SUNTRUST BANK/ATLANTA GA 488,965 |.. 500,000 |..
02582J-JT-8 . .. | AMXCA 2022-2 A 3.39 05/15/2027 ABS 08/09/2023 ... | JPMorgan Investment Advisors Inc. . 1,079,459 . 1,115,000
02582J-JV-3 . .| AMXCA 2022-3 A 3.75 08/15/2027 ABS ... 08/09/2023 ... | JP MORGAN SECURITIES LLC ...... . 1,079,475 . 1,110,000

035240-AR-1 ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 -|----01/19/2023 ... | DEUTSCHE BANK SECURITIES INC . 521,060 |.. 500,000 |..
037833-DU-1 APPLE INC 1.65 05/11/2030 .|-...03/28/2023 ... | JEFFERIES LLC ....845,650 |.. .... 1,000,000 [..
055451-BA-5 . .|BHP BILLITON FIN USA LTD 4.9 02/28/2033 ...02/24/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .695,450 .700,000

....06/06/2023 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .

.. BACARDI LTD / MARTINI BV 5.4 06/15/2033 K
...01/26/2023 ...

05635J-AB-6 . .
.| BANCO SANTANDER SA 3.49 05/28/2030

.597,762

05971K-AF-6 . . K JANE STREET EXECUTION SERVICES LLC . .534,126 .600,000
060516-HZ-5 . .| BANK OF AMERICA CORP VAR 02/13/2031 ...01/19/2023 ... [HSBC SECURITIES USA INC ... .425,775 .500,000
06738E-Bl-6 BARCLAYS PLC VAR 06/24/2031 ...01/31/2023 ... [MORGAN STANLEY & CO LLC .... ....661,016 .. ....800,000 |..
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09247X-AR-2 BLACKROCK INC 1.9 01/28/2031 ...07/14/2023 ... | JP MORGAN SECURITIES LLC .... 1,652,900 |.. .... 2,000,000 |.. 17,944
09247X-AT-8 . .| BLACKROCK INC 4.75 05/25/2033 . 08/04/2023 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . .970,040 . 1,000,000 ..9,632
096591-2K-9 . ..|BNP PARIBAS VAR 01/13/2031 .. ...02/02/2023 ... |VARIOUS .. . 2,374,89% . 2,700,000
103730-BU-3 . ..|BP CAP MARKETS AMERICA 4.812 02/13/2033 02/09/2023 ... | JP MORGAN SECURITIES LLC . 1,100,000 21,100,000 [oeeeenieeeeei e
115637-AU-4 ......... BROWN-FORMAN CORP 4.75 04/15/2033 . |....03/22/2023 ... [MORGAN STANLEY 1,501,485 |..
12660D-AC-1 ......... CNH 2022-A A3 2.94 07/15/2027 ABS .|--..01/23/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ....116,133 |.. . .
17305E-GS-8 ......... CCCIT 2018-A7 A7 3.96 10/13/2030 ABS ... .|-...06/29/2023 ... [MUFG SECURITIES AMERICAS INC ... 333,443 |.. .... 350,000 |..
21036P-BH-0 ......... CONSTELLATION BRANDS INC 2.25 08/01/2031 . . |--..06/30/2023 ... | JANE STREET EXECUTION SERVICES LLC . ... 327,640 |.. ....400,000 |..
210518-DU-7 ......... CONSUMERS ENERGY CO 4.625 05/15/2033 .|-...02/13/2023 ... | BARCLAYS CAPITAL ...795,608 |.. ...800,000 |..
26442C-BB-9 DUKE ENERGY CAROLINAS 2.55 04/15/2031 .. ...06/14/2023 ... | JANE STREET EXECUTION SERVICES LLC . 508,734 |.. 600,000 ..
29273V-A0-3 . .. |ENERGY TRANSFER LP 5.75 02/15/2033 ... 12/19/2023 ... [CITIGROUP GLOBAL MARKETS INC ... . 1,024,460 . 1,000,000
345350-AA-3 .. .. |FORDR 2023-1 A 4.85 08/15/2035 ABS 08/10/2023 ... |PERSHING LLC .... .988,633 . 1,000,000
36263H-AA-6 . .| GMREV 2021-1 A 1.17 06/12/2034 ABS 08/10/2023 ... | JP MORGAN SECURITIES LLC . 885,469 . 1,000,000
36321B-AA-9 GALXY 2017-24A A FLT 01/15/2031 LL ... ....02/14/2023 ... | JP MORGAN SECURITIES LLC ... ,094,500 |.. ,100,000 |..
46647P-BJ-4 ......... JPMORGAN CHASE & CO VAR 03/24/2031 ... . |....02/08/2023 ... [MORGAN STANLEY 679,854 |.. 700,000 |..
46647P-CC-8 ......... JPMORGAN CHASE & CO VAR 04/22/2032 ... . |--..05/31/2023 ... [ JP MORGAN SECURITIES LLC ... 2,501,640 |.. 3,000,000 ..
46647P-DR-4 JPMORGAN CHASE & CO VAR 06/01/2034 ...12/01/2023 ... [ GOLDMAN SACHS & CO LLC ... 2,452,425 |.. 2,500,000 |..
57708#-AB-7 . ..|Matterhorn Express Pipeline 7.60 30/06/2034 PRIVATE . 06/15/2023 ... |DIRECT TO COMPANY ...... .5,000,000 .5,000,000
58013\-FQ-2 . ..| MCDONALD'S CORP 3.6 07/01/2030 .. 01/18/2023 ... | GOLDMAN SACHS & CO LLC ... .954,180 . 1,000,000
58507L-BC-2 . .| MEDTRONIC GLOBAL HLDINGS 4.5 03/3 ....08/23/2023 ... |MIZUHO SECURITIES USA LLC .993,800 . 1,000,000
606822-CT-9 . ..|MITSUBISHI UFJ FIN GRP VAR 02/22/2031 ...02/15/2023 ... MORGAN STANLEY .... . 1,000,000 . 1,000,000
61747Y-FE-0 . ..| MORGAN STANLEY VAR 04/21/2034 .... 04/19/2023 ... [MORGAN STANLEY . . 1,000,000 . 1,000,000
641062-BD-5 . ..|NESTLE HOLDINGS INC 4.3 10/01/2032 02/02/2023 ... |MORGAN STANLEY .... . 719,404 .700,000
64110L-AU-0 ......... NETFLIX INC 5.375 11/15/2029 . |--..08/04/2023 ... |HSBC SECURITIES USA INC . ...998,09 |.. 1,000,000 |..
65473P-AN-5 ......... NISOURCE INC 5.25 03/30/2028 .|-...03/23/2023 ... |DEUTSCHE BANK SECURITIES INC ,515,960 |.. 1,500,000 |..
666807-8S-0 ......... NORTHROP GRUMMAN CORP 4.4 05/01/2030 . . |--..08/31/2023 ... | JANE STREET EXECUTION SERVICES LLC . 990,390 |.. 1,000,000 |..
67571B-AA-1 ......... OCTL 2023-1A A 5.87 05/21/2029 ABS ... . |-...02/07/2023 ... [ SUNTRUST BANK/ATLANTA GA .... 254,980 |.. ....255,000 |..
68389X-CN-3 ......... ORACLE CORP 4.65 05/06/2030 . |--..02/02/2023 ... |CITIGROUP GLOBAL MARKETS INC ...697,774 |.. ...700,000 |..
69351U-BA-0 ......... PPL ELECTRIC UTILITIES 5 05/15/2033 .|-...02/27/2023 ... |BARCLAYS CAPITAL 692,825 |.. 700,000 |..
694308-KJ-5 ......... PACIFIC GAS & ELECTRIC 6.15 01/15/2033 . ...12/19/2023 ... BANK OF NEW YORK MELLON/THE .. .. 1,550,595 |.. ,500,000 |..
701094-AS-3 ......... PARKER-HANNIFIN CORP 4.5 09/15/2029 ...06/12/2023 ... | JANE STREET EXECUTION SERVICES LLC . .... 975,410 |.. 1,000,000 |..
744560-CL-8 . ..|PUBLIC SERVICE ELECTRIC 4.65 03/15/2033 03/23/2023 ... [MUFG SECURITIES AMERICAS INC . .999,070 . 1,000,000
75513E-CN-9 . .. |RTX CORP 2.375 03/15/2032 ... 01/18/2023 ... |HSBC SECURITIES USA INC . .849,770 . 1,000,000
760759-BC-3 . .|REPUBLIC SERVICES INC 5 04/01/2034 03/22/2023 ... | JEFFERIES LLC ........... . 1,509,870 . 1,500,000
78016H-20-6 ROYAL BANK OF CANADA 5 05/02/2033 ... ....07/13/2023 ... |RBC CAPITAL MARKETS LLC .... ,466,640 |.. ,500,000 |..
83715R-AH-5 SCSLC 2015-A A FLT 01/25/2036 ABS ...01/30/2023 ... |RBC CAPITAL MARKETS LLC .... 281,001 |.. 280,826 |..
838515-L#-9 . .| SOUTH JERSEY GAS CO 5.31 01/06/2035 PRIVATE 04/27/2023 ... [DIRECT TO COMPANY . 3,300,000 . 3,300,000
846031-AN-2 STHIK 2019-4A A1R FLT 07/20/2032 LL ....02/09/2023 ... |DEUTSCHE BANK SECURITIES INC . 495,500 |.. 500,000 ..
87264A-CY-9 ......... T-MOBILE USA INC 5.05 07/15/2033 . |-...12/19/2023 ... | VARIOUS .... 1,988,020 |.. 2,000,000 ..
883556-CL-4 ......... THERMO FISHER SCIENTIFIC 2 10/15/2031 .. . |--..04/04/2023 ... |CITIGROUP GLOBAL MARKETS INC 1,000,000 |..
88687#-AA-9 ......... TILLMAN NETWORKS FIN I 5 01/18/2031 PRIVATE .|-...01/01/2023 ... [DIRECT TO COMPANY ... 2,800,000 ..
88687#-AB-7 ......... TILLMAN NETWORKS FIN Il 5.35 26/10/2035 PRIVATE ... . |--..10/26/2023 ... [DIRECT TO COMPANY ... .. 2,520,000 |..
88687#-AC-5 TILLMAN NETWORKS FIN Il 5.35 31/12/2031 PRIVATE ... ...12/27/2023 ... |DIRECT TO COMPANY ....986,358 |..
891941-AD-8 . ..| TAOT 2023-B A3 4.71 02/15/2028 ABS ... 08/25/2023 ... |BNP PARIBAS SA/NEW YORK NY . 373,602
89231F-AE-0 . ..| TAOT 2023-C A4 5.01 02/15/2029 ABS 08/10/2023 ... |TD SECURITIES USA LLC . . 999,570
928881-AB-7 . .| VONTIER CORP 1.8 04/01/2026 ... .| JP MORGAN SECURITIES LLC . 379,122 .440,000

931142-FC-2 .
95000F-AT-3 . .
95000U-3F-8 .........

.. | WALMART INC 4 04/15/2030 ..
.| WFCM 2016-C35 A4 2.931 07/15/2048 CMBS .

. |MIZUHO SECURITIES USA LLC
.| BARCLAYS CAPITAL ..

. 499,035
. 549,563

.500,000
.600,000

WIELLS FARGO & COMPANY VAR 07/25/2034 ... ... 12/22/2023 ... | PERSHING LLC ....940,966 |.. ....925,000 |.. 21,703
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 65,350,342 67,882,184 314,774
2509999997. Total - Bonds - Part 3 185,876,626 189,557,202 563,904
2509999998. Total - Bonds - Part 5 23,434,372 23,699,929 77,058
2509999999. Total - Bonds 209,310,998 213,257,131 640,962

4509999997. Total - Preferred Stocks - Part 3

XXX

4509999998. Total - Preferred Stocks - Part 5

XXX
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4509999999. Total - Preferred Stocks XXX
31338#-11-2 ......... |FEDERAL HOME LOAN BANK OF BOST UnliSted ....eeieruusiieimnnnaeieernnnaseernnnnaseeennnnaseeennnnnsseennnnnnaees | ................ |....04/10/2023 |DIRECT TO COMPANY ..t eete et eeine e e e e eeee e s e e e s s e eemnseseeenrn et eennn e eeernrn et eernnnn e eeernnnnaas | .......................... 969.000 |-eevuunieiiiiiieaeeeenna 96,900 |-uuuueeeeeniieeeeeennnneeeeennnn foeeeereenn e e e eenn e eeennnas
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 96,900 XXX
5989999997. Total - Common Stocks - Part 3 96,900 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 96,900 XXX
5999999999. Total - Preferred and Common Stocks 96,900 XXX
6009999999 - Totals 209,407,898 XXX 640,962




I4E

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
36179Y-AR-5 .. | G2SF POOL MA016 .... ..12/01/2023 . MBS PAYDONN ....12,108 |... TR | I S ...12,108 |.... ..07/20/2053 .
36179Y-AS-3 .. | G2SF POOL MAQ017 . ..12/01/2023 . (MBS PAYDOIN .. . 13,648 .4 13,648 |. ..07/20/2053 .
36225B-0J-0 ...| GNSF POOL 781357 . ..12/01/2023 . MBS PAYDOIN .. 2,698 .2,698 | ..10/15/2025 .
36225B-0L-5 ...| GNSF POOL 781359 . ..12/01/2023 . [MBS PAYDOIN .. 3,124 .3,124 | .. 12/15/2025 .
36225B-ON-1 ...| GNSF POOL 781361 ... ..12/01/2023 . MBS PAYDONN ..4,810|... ..12/15/2025 .
36225B-0R-2 ...| GNSF POOL 781364 .... ..12/01/2023 . MBS PAYDONN ..12/15/2030 .
3622AA-4R-2 ...| G2SF POOL 785432 ........evvvvvmummnnnnnnnninnnnnnns | eeeees ..12/01/2023 . MBS PAYDONN ... 1,630,292 |... ..04/20/2051 .
831641-FU-4 .. | SBIC 2022-10B 1 4. 262 09/10/2032 ABS .........|.eeeees ..09/01/2023 . [MBS PAYDOUN ........coooes |oovnnniniiinniiiiiies |, 3,827 |... ..09/10/2032 .
912828-VS-6 .. |US TREASURY N/B 2.5 08/15/2023 ................ | ....... ..08/15/2023 . ...150,000 |... .... 150,000 .... 147,083 ..08/15/2023 .
912828-WE-6 .. |US TREASURY N/B 2.75 11/15/2023 ............... | ....... ..11/15/2023 . [MATURITY . ...1,000,000 |.......... 1,000,000 |............ 981,410 ..11/15/2023 .
91282C-CU-3 ...|US TREASURY N/B 0.125 08/31/2023 ... ..08/31/2023 . [MATURITY . ...1,500,000 |.......... 1,500,000 U S ..08/31/2023 .
91282C-DM-0 .. |US TREASURY N/B 0.5 11/30/2023 . ..08/25/2023 . [ GOLDMAN SACHS & CO LLC ...2,567,602 |.......... 2,600,000 (31,068)|.... ..11/30/2023 .
91282C-DR-9 ...| US TREASURY N/B 0.75 12/31/2023 ..08/25/2023 . | GOLDMAN SACHS & CO LLC ... 4,527,047 ).......... 4,600,000 .8, , . (68,468)|... . .. 12/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 11,324,297 11,429,648 11,429,664 11 386,644 11,449 11,449 11 423,832 (99 536) (99,536) 109 837 XXX
46513Y-JH-2 ...| STATE OF ISRAEL 3.25 01/17/2028 ..10/19/2023 . | GOLDMAN SACHS & CO LLC 1,075,920 |.......... 1,200,000 |......... 1,191,492 1,195,354 |.. ..1,196,014 |.... (120,094)[........ (120,004)]... .... 49,400 [..01/17/2028 .
46513Y-JJ-8 .. | STATE OF ISRAEL 4.125 01/17/2048 ... . ..10/19/2023 . | JEFFERIES LLC 138,020 |... 200,000 |............ 200, 196 ... 200,178 |.. ... 200,167 |.... . (62,147)]......... (62,147)]... ... 10,450 [..01/17/2048 .
0309999999. Subtotal - Bonds - All Other Governments 1,213,940 1,400,000 1,391,688 1,395,532 1,396,181 (182,241) (182,241) 59,850 XXX
SECURITY CALLED BY
13063C-JA-9 .. | CALIFORNIA ST 5 12/01/2030 .....cevvvvvveveennns | evnees .. 12/08/2023 . [ ISSUER .....ovvvvvvvvnnnnnns oeeeeeeeeeeeeeeeeenes o, 9,000,000 |.......... 9,000,000 |......... 9,993,300 |......... 9,100,782 |..coeeeeeeeeeeeeens [ (109,551) [.vvvvvvvvvrniiiinns [ (109,551) .o [ 9,000,231 [ovvvvvvviinnnnins Jeeeeeeeeenens [22)] S (281)]eeeennnn 465,000 |..12/01/2030 .
341422-XX-6 .. |FLORIDA ST BRD OF EDU CAPIT 6 06/01/2023 ... |....... ..06/01/2023 . [MATURITY ..oovnnins oo e 3,320,000 [...cvveneen 3,320,000 |......... 3,403,764 |.......... 3,322,552 |oeeviiiiiiiiiiiiins foeeieis (2851570 ] PO RN (281570 ) SRR R, 3,320,000 [..evvvvvrennnnnnn Jooeeeeiiiiiiiieees o e 99,600 |..06/01/2023 .
SINKING FUND REDEMPTION
57582R-YN-0 .. | MASSACHUSETTS ST 2.663 09/01/2039 ........euuuneeennn ..09/01/2023 . [ .evnniis e | 18,202 [ 18,011 ).l 18,387 [cevvveeeenns 18,027 |oooeeeeiiiiiiiin [ [RLC)] FPRRTRR R [R[5) ] S A, 18,011 [ouveiiiiiiiiiiies e 81 | P23 I 480 |..09/01/2039 .
SINKING FUND REDEMPTION
917542-QV-7 .. |UTAH ST 3.539 07/01/2025 .........ccceeeeeeeeeees [ oo L.07/01/2023 .| i | | 670,69 |............. 670,693 ]............ 671,867 |............ 671,011 [ [, [R11)) PP SN (318) feevvveeeniniinine Joeeeeed 670,693 | L ..07/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 13,008,985 13,008,704 14,087,318 13,121,372 (112,437) (112,437) 13,008,935 50 XXX
111746-J0-6 .. | BROCKTON MA 2.308 11/01/2029 ..............ccoo. | e ..08/28/2023 . [PERSHING LLC .....evvnnnnn fooveiiiiiiiiiiiiiiins oo 634,133 |............. 750,000 |.....ceeunn. 750,000 |...coeennnnn 750,071 [eveeeiiiiiiiiiinns fooeeeiieiiiies ()] PO R ()] SR A, 750,063 |.oooooeeeiiieiins s (115,930) ..11/01/2029 .
SECURITY CALLED BY
167486-HM-4 .. | CHICAGO IL 6.207 01/01/2036 .... ..03/06/2023 . [ ISSUER . .. 79,477 ... . (14,477).... ..01/01/2036 .
64966Q-JD-3 ...|NEW YORK NY 1.15 03/01/2023 .... ..03/01/2023 . MATURITY ..3,000,000 |.... ..03/01/2023 .
SINKING FUND REDEMPTION
718814-ZZ-2 .. |PHOENIX AZ 5.269 07/01/2034 .....evvvvvvvnnnnnes | eennnns L.07/01/2023 .| oo | [ 65,341 [oouviiiiiiins 65,341 ............. 80,114 |............. 66,472 evveviiriiiiiiinns [ (FR7)] A (1,132) oo o 65,340 |..oooiiiiiiiiiin [, 1o, Tl 1,7211..07/01/2034 .
SECURITY CALLED BY
880335-L2-8 .. | TENDER OPTION BOND TRUST VAR 05/01/2029 .....[....... ..05/01/2023 .| ISSUER ...vvvvvvvvvvnnnnnnns |oveeeeeeeeeeeeiiieees |oeeeeees 1,480,000 |.......... 1,480,000 ......... 1,733,212 |......... 1,638,008 |.ovvvveeeeeeeiieene fooeeiinnns (6,485)].uvvenenniiiiiins |t (6,485)..ceeeeeeeeeenees founnnnnn 1,631,608 |..oooveeeeeeeees oo (151,608)]........ (151,608)f..cceeennnn 63,863 |..06/01/2029 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,256,290 5,360,341 5,651,338 5,535,403 (8,915) (8,915) 5,526,488 (282,014) (282,014) 11,724 XXX
03255L-AA-7 .. | ANAHEIM CA PUBLIC FING AUTH 6 09/01/2024 ... |....... .09/05/2023 . [VARIOUS ....ovvvvvvvinvnnnns|oeeeeeeieieeeeeeeeees e 1,170,000 |.......... 1,170,000 |......... 1,364,286 |......... 1,180,565 [...vvvvennnninnnnnn |oeeeeens [Q[V:71)] A U (10,520) |.oeeeeeeeeeeeeees [ 1,170,046 |ooeeeeeeeeeiees [ ((23)] I (3] PRI 70,200 |..09/01/2024 .
13033A-CE-9 .. | CALIFORNIA ST HLTH FACS 5.75 10/01/2023 .....|....... .. 1070172023 . [MATURITY L.oovnnns oo e 893,789 [c..vvvennnnns 893,789 |............ 869,040 |............ 893,664 |.....oooeeeiiiniin [ 125 | e LT PO R 893,789 [o.veveiiiiiiiiinn e o e 51,393 |..10/01/2023 .
SINKING FUND REDEMPTION
155048-BB-6 .. | CENTRL PUGET SOUND WA RE 4.75 02/01/2028 ....|....... ..02/01/2023 .| ... ...416,241 ... .. 416,241 ... 416,453 ..02/01/2028 .
SECURITY CALLED BY
155498-CN-6 ...| CENTRL TX REGL MOBILITY AUT 5 01/01/2033 ... |....... ..01/03/2023 . [ ISSUER .....evvveeevennnnnns fooeeeeeiiieeeeeeeeens | 11,880,000 |......... 11,880,000 |........ 11,885,915 |[........ 11,878,329 |..cooeeiiiiiiiiiin foeviiiiiieeee (20) e e (20) [ | 11,878,309 | oo 1,691 [ 1,691 297,000 ..01/01/2033 .
SECURITY CALLED BY
155498-CP-1 ...| CENTRL TX REGL MOBILITY AUT 5 01/01/2043 ... |....... ..01/03/2023 . [ ISSUER .....evvvvvevnnnnnnns fooeeeieiiieeeeeeeeens oo 14,930,000 |......... 14,930,000 |........ 14,912,076 ...373,250 [..01/01/2043 .
SINKING Fi
167725-AC-4 .. | CHICAGO IL TRANSIT AUTH 6.899 12/01/2040 ... |....... L. 12/0172023 [ e e | 72,324 |ceeveiiiinnnns 72,324 ............ 103,208 |.....eeneeee L7 PO R (251515} R R (2151 AU % 7. N PO I R TR 4,990 |..12/01/2040 .
167736-SJ-7 .. | CHICAGO IL WTR REVENUE 5.75 11/01/2030 ......|....... .. 11/02/2023 . [VARIOUS ....ovvvvviiiiiiiinnoeeeeeeeieeeeeeeeeens |, 2,110,000 |.......... 2,110,000 |......... 2,351,745 |.......... AR VA R [QENCK7)] TR R [QRNCK7)T A 2,110,000 [ooeeeeieiiiiiinns o e e 121,325 .. 11/01/2030 .
JP MORGAN SECURITIES
21969A-AJ-1 .. | CORONA CA PENSN OBLIG 2.242 05/01/2030 ...... |....... ..08/28/2023 . [LLC .oovvvvviiiiiiiiiiiiiii e | 2,085,450 |........... 2,500,000 |......... 2,500,000 |......... 2,500,014 | e [£5)] PO R ()] S A 2,500,009 [o.vvvvvrrrniinnnn Jeeeeens (414,589)]........ (414,589)]............. 46,397 |..06/01/2030 .
SECURITY CALLED BY
235036-V7-2 .. | DALLAS-FORT WORTH TX INT 5.25 11/01/2027 ... |....... .. 11/02/2023 . [ ISSUER ....evvvvvvvinnnnnnns eeeeeeeeeeeeeeeeeees o, 5,000,000 |.......... 5,000,000 |......... 5,462,075 |......... 5,086,607 [ovevvvvvrrrrrninnns foereeenn (G187} ] IR R (86,323) [-vvvunnnnnnninnn fovvennns 5,000,284 [o.ovvvviirininins Joeeeeeieennns (7] S (284)]..ccennnnnn 262,500 |..11/01/2027 .
SECURITY CALLED BY
235036-V8-0 .. | DALLAS-FORT WORTH TX INT 5.25 11/01/2028 ... |....... .. 11/02/2023 .| ISSUER ...vvvvvvvvvnnnnnnnns |oeeeeieeieeeeeieieees |eveeees 5,000,000 |.......... 5,000,000]......... 5,438,725 |......... 5,083,288 |........ooeeeeeeees fornnnnnns (83,015)]...uueeii v, (83,015) |..oeeeeeeeeeeeees founnnnnn 5,000,273 |ovvvvvrrrnninnns Joveeeeeeens [P1K))] F (273)].ceeeennnn 262,500 )..11/01/2028 .
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SECURITY CALLED BY
254845-J0-4 ...|DIST OF COLUMBIA WTR & SIR 5 10/01/2044 .....{....... ..10/02/2023 . [ ISSUER ...5,000,000 |.......... 5,000,000 ..(4,081)[... ..(4,031))... ..4,99,314 |.... ..686 |.... ..686 |... ...250,000 [..10/01/2044 .
30308G-AH-3 .. | FRESB 2019-SB60 A10H VAR 01/25/2039 CMBS .. ..12/01/2023 . MBS PAYDONN ..01/25/2039 .
30308M-AH-0 .. | FRESB 2019-SB58 A10H VAR 10/25/2038 CMBS ..12/01/2023 . (MBS PAYDOIN .. ..10/25/2038 .
31283H-NA-9 ...| FGLMC POOL GO1285 ... ..12/01/2023 . MBS PAYDOIN .. ..12/01/2030 .
31283H-NE-1 .. | FGLMC POOL GO1289 ... ..12/01/2023 . MBS PAYDONN . [-.10701/2030 .
3128MJ-TK-6 .. | FGLMC POOL GO8553 ... ..12/01/2023 . MBS PAYDONN .... 208,660 .... 305,193 ..10/01/2043 .
3131XV-6E-0 .. | FNCL POOL ZM2669 .... ..12/01/2023 . MBS PAYDONN ....510,728 ....567,811 ..02/01/2047 .
3131XW-MH-3 .. | FNCL POOL ZM3060 .... ..12/01/2023 . MBS PAYDONN .... 475,766 ....512,787 ..04/01/2047 .
3131XX-UX-7 .. | FNCL POOL ZM4198 .... ..12/01/2023 . MBS PAYDONN .... 316,843 .... 342,686 ..09/01/2047 .
3132A6-EL-5 .. | FNCL POOL 784639 ... ..12/01/2023 . MBS PAYDONN ... 338,241 .... 369,317 ..11/01/2045 .
3132DN-YX-5 ...|FNCL POOL SD1626 .... ..12/01/2023 . MBS PAYDONN .... 216,453 ....206,881 ..10/01/2052 .
31320W-CH-4 ...| FNCL POOL SD8172 ... ..12/01/2023 . MBS PAYDONN ... 349,625 .... 350,226 ..10/01/2051 .
3133AJ-PG-2 ...|FNCL POOL QC0423 . ..12/01/2023 . [MBS PAYDOIN .. .500, 169 |.. .504,155 |.. ..04/01/2051 .
3133AP-HY-8 .. | FNCL POOL QC4747 . ..12/01/2023 . MBS PAYDOIN .. . 134,327 |.. 122,238 |.. . ..07/01/2051 .
3133AQ-CG-0 .. | FNCL POOL QC5471 . ..12/01/2023 . (MBS PAYDOIN .. ..1,094,635 |.. . 1,127,308 |.. .(1,217) ..08/01/2051 .
3133A8-JA-2 ...|FNCL POOL QC7457 . ..12/01/2023 . MBS PAYDOIN .. . 254,299 |.. .261,849 |.. .(325) ..09/01/2051 .
3133AT-Y4-7 .. | FNCL POOL QC8831 . ..12/01/2023 . [MBS PAYDOIN .. . 728,861 .. 777,717 .. .(8,356) ..10/01/2051 .
3133B2-XX-2 .. | FNCL POOL QD5194 ... ..12/01/2023 . MBS PAYDONN .... 167,559 .... 172,560 ..01/01/2062 .
3133KJ-XL-1 .. | FNCL POOL RA3383 ... ..12/01/2023 . MBS PAYDONN ..1,306,759 |......... 1,386, 186 ..08/01/2050 .
3133KM-JE-6 .. | FNCL POOL RA5661 .... ..12/01/2023 . MBS PAYDONN ... 758,253 ...l 776,626 ..07/01/2051 .
3133KM-PV-1 .. | FNCL POOL RA5836 .... ..12/01/2023 . MBS PAYDONN .... 693,530 ... 717,586 ..09/01/2051 .
3133KM-VS-1 .. | FNCL POOL RAB025 .... ..12/01/2023 . MBS PAYDONN .... 677,486 .... 679,585 ..10/01/2051 .
3133KN-EH-2 ...|FNCL POOL RAG436 .... ..12/01/2023 . MBS PAYDONN ... 281,410 .... 269,054 ..12/01/2051 .
3133KP-PB-8 .. | FNCL POOL RA7618 . ..12/01/2023 . MBS PAYDOIN .. .. 82,577 .. .. 83,829 [.. ..07/01/2062 .
3133KQ-20-7 .. | FNCL POOL RA888O . ..12/01/2023 . (MBS PAYDOIN .. ..04/01/2053 .
3133KQ-GD-2 ...| FNCL POOL RA8296 . ..12/01/2023 . MBS PAYDOIN .. ..12/01/2052 .
3133KQ-WR-3 ...|FNCL POOL RA8756 . ..12/01/2023 . (MBS PAYDOIN .. ..03/01/2053 .
3133KR-B3-7 .. | FNCL POOL RA9058 . ..12/01/2023 . MBS PAYDOIN .. ..05/01/2053 .
3133KR-04-9 ...|FNCL POOL RA9475 ... ..12/01/2023 . MBS PAYDONN ..07/01/2083 .
3133KR-VH-4 ...|FNCL POOL RA9616 ..12/01/2023 . MBS PAYDONN ..08/01/2063 .
3137FK-PJ-9 .. |FHR 4855 AZ 4 08/15/2048 CMO .......evvvvvvvvnnn [ eeeenns ..12/01/2023 . MBS PAYDONN ..08/15/2048 .
31402C-5L-2 ...|FNCL POOL 725451 ... ..12/01/2023 . MBS PAYDONN ..12/01/2031 .
3140GS-RR-5 ...| FNCL POOL BH4095 ... ..12/01/2023 . MBS PAYDONN . ... (2,2))... ..10/01/2047 .
3140H1-WL-0 .. | FNCL POOL BJ0BSO .... ..12/01/2023 . MBS PAYDONN .... 655,761 ....700,229 .. (2,391) ... ..03/01/2048 .
3140J6-GR-2 .. | FNCL POOL BM2007 .... ..12/01/2023 . MBS PAYDONN ... 226,179 ... 228,759 . . ..09/01/2048 .
3140JA-0X-9 .. | FNCL POOL BM5869 .... ..12/01/2023 . MBS PAYDONN ... 833,469 895,849 ...836,831 |.. ..08/01/2047 .
3140K0-SN-9 .. | FNCL POOL B05024 . ..12/01/2023 . [MBS PAYDOIN .. ..1,088,247 |.. . 1,116,133 |.. ,089,544 ..1,088,247 |. ..12/01/2049 .
3140L3-N4-9 ...|FNCL POOL BR4910 . ..12/01/2023 . MBS PAYDOIN .. . 757,327 |.. 763,717 |.. . 757,558 ..04/01/2051 .
3140L5-BA-3 .. | FNCI POOL BR6332 . ..12/01/2023 . [MBS PAYDOIN .. 727,874 .. . 750,506 |.. . 729,254 ..04/01/2036 .
3140LC-TV-3 .. | FN POOL BS2363 .... ..12/01/2023 . MBS PAYDONN ..09/01/2035 .
31400C-28-1 .. | FNCI POOL CA5269 ... ..12/01/2023 . MBS PAYDONN ... 287,256 ... 217,449 ..02/01/2035 .
31400K-LF-3 .. | FNCL POOL CB0325 ... ..12/01/2023 . MBS PAYDONN ... 754,524 .... 760,773 , ..04/01/2051 .
31400K-NX-2 .. | FNCI POOL CB0405 .... ..12/01/2023 . MBS PAYDONN 1,150,315 )......... 1,186,981 1,152,858 ..05/01/2036 .
3140QL-62-4 .. | FNCL POOL CB1787 .... ..12/01/2023 . MBS PAYDONN .... 365,661 ............ 356,633 ..10/01/2051 .
31400L-WK-8 .. |FNCL POOL CB1549 ........eevmmmmmmmmmmnnnnninininans [ eeeeens ..12/01/2023 . MBS PAYDONN .. 741,404 .... 769,532 ..09/01/2051 .
3140QM-4V-3 .. | FNCL POOL CB2635 .........eevvvvmmmmmnnnnnnnnnnnnnns | veeees ..12/01/2023 . MBS PAYDONN .. 146,039 ..01/01/2062 .
31400P-SS-7 ...|FNCL POOL CBA128 ......eevnnne [ e ..12/01/2023 . MBS PAYDONN 76,627 ..07/01/2052 .
31400P-XT-9 .. | FNCL POOL CB4289 ........cccooeviunnnninnnnnnnnnnnfoeeeens ..12/01/2023 . | MBS PAYDONN 79,861 ..08/01/2062 .
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3140QQ-UD-5 ...| FNCL POOL CB5079 ... ..12/01/2023 . MBS PAYDONN ....69,730 |... .. 69,730 ..(54))... ..11/01/2062 .
31400R-211-4 ...| FNCL POOL CB6179 . ..12/01/2023 . (MBS PAYDOIN .. . 36,502 ...36,502 |.. . . 27 ..05/01/2053 .
3140X5-6F-5 .. | FNCL POOL FM2669 . ..12/01/2023 . MBS PAYDOIN .. . 496,539 |.. .537 271 |.. . 498,845 .(2,307) ..03/01/2048 .
3140X6-SW-2 .. | FNCL POOL FM3232 . ..12/01/2023 . [MBS PAYDOIN .. . 430,161 .. . 460,340 |.. . 432,406 . (2,245) . K ..04/01/2048 .
3140X7-L8-6 .. |FNCI POOL FM3936 .... ..12/01/2023 . MBS PAYDONN .. 1,087,517 |......... , 145,121 ,004,597 |.. ....(7,080) ... ..1,087,517 |.... ..08/01/2035 .
3140X9-4V-4 .. | FNCL POOL FM6235 ... ..12/01/2023 . MBS PAYDONN .. 141,131 .... 158,376 . 142,465 |.. .. (1,334) ... ..141,131 ..01/01/2044 .
3140XC-PA-0 .. | FNCL POOL FM8516 .... ..12/01/2023 . MBS PAYDONN .... 233,538 ....216,168 .232,301 |.. ..07/01/2051 .
3140XF-MX-6 .. | FNCL POOL FS0373 ... ..12/01/2023 . MBS PAYDONN .... 167,059 .... 163,626 ..01/01/2052 .
3140XF-VX-6 .. | FNCL POOL FS0629 .... ..12/01/2023 . MBS PAYDONN .... 225,700 ....231,748 ..02/01/2052 .
3140XG-GR-4 .. | FNCL POOL FS1107 .... ..12/01/2023 . MBS PAYDONN .... 107,124 .... 100,395 ..12/01/2051 .
3140XH-GA-9 .. |FNCI POOL FS1992 .... ..12/01/2023 . MBS PAYDONN ... 164,794 .... 151,964 ..05/01/2037 .
3140XH-GB-7 .. |FNCI POOL FS1993 ... ..12/01/2023 . MBS PAYDONN .. 137,484 .. 135,121 ..06/01/2037 .
3140XH-HT-7 .. | FNCL POOL FS2041 . ..12/01/2023 . MBS PAYDOIN .. ..08/01/2051 .
3140XL-GL-6 .. | FNCL POOL FS4702 . ..12/01/2023 . (MBS PAYDOIN .. ..04/01/2053 .
3140XL-VD-7 .. | FNCL POOL FS5111 . ..12/01/2023 . MBS PAYDOIN .. ..07/01/2083 .
3140XM-AZ-9 .. | FNCL POOL FS5423 ... ..12/01/2023 . MBS PAYDONN ..08/01/2053 .
3140XM-H9-0 .. | FNCL POOL FS5685 ... ..12/01/2023 . MBS PAYDONN .. ..09/01/2053 .
31416C-EZ-5 .. | FNCL POOL 995752 ... ..12/01/2023 . MBS PAYDONN . 116,328 |.. ...(1,016) |... ..05/01/2039 .
31418D-35-9 ...|FNCT POOL MA4408 .... ..12/01/2023 . MBS PAYDONN .270,573 |.. ... (672)]... ..08/01/2041 .
31418D-4G-4 .. | FNCT POOL MA4422 ... ..12/01/2023 . MBS PAYDONN . . 312,043 |.. ...(524) ... ..09/01/2041 .
31418D-SH-6 .. | FNCL POOL MA4119 .... ..12/01/2023 . MBS PAYDONN .. 253,953 .. 254,291 . ..09/01/2050 .
31418D-TQ-5 .. | FNCL POOL MA4158 .... ..12/01/2023 . MBS PAYDONN 172,701 |.... ..10/01/2050 .
31418D-WR-9 .. | FNCL POOL MA4255 ..12/01/2023 . MBS PAYDONN , ... 47,204 |.... ..02/01/2051 .
345105-BC-3 ...| FOOTHILL ESTRN TRANSPRTN CO 0 01/01/2028 ....{....... ..06/02/2023 . [BARCLAYS CAPITAL . .. 12,540,000 |......... 3,488,879 9,837,341 | | 1,164,127 | 1,164,127 |... ..01/01/2028 .
SECURITY CALLED BY
38611T-AA-5 .. | GRAND PARKWAY TRANSPRTN 5.125 10/01/2043 ....|....... ..10/02/2023 . [ ISSUER ... .. 12,920,000 |........ 12,654,700 2,917,773 e | 2,227 e 2,227 |... ..10/01/2043 .
SECURITY CALLED BY
38611T-AB-3 .. | GRAND PARKWAY TRANSPRTN C 5.5 04/01/2053 ....[....... ..10/03/2023 . [ ISSUER ... ..3,000,000 |......... 2,955,000 ..2,9%,514 |.... ..486 |... ...165,000 |..04/01/2053 .

43232E-BX-6 .. |HILLSBOROUGH CNTY FL HSG VAR 01/01/2039 ...
442435-42-3 ...|HOUSTON TX UTILITY SYS 3.428 05/15/2023 ...

..07/04/2023 . [ VARIOUS .
..05/15/2023 . MATURITY .

. 285,000 |..
. 1,500,000 |..

.279,109 |..
. 1,531,785 |..

..285,000 |.
..1,500,000 |.

.. 3,618 (..01/01/2039 .
.25,710 [..06/15/2023 .

(412,086)........ (412,086)...

446201-AH-8 .. | HUNTINGTON BEACH CA PEN 2.183 06/15/2029 ....|....... ..08/28/2023 . MARKETAXESS CORP oo |oeeiiieeeeeiiies |0 2,337,885 | 2,750,000 |......... 2,750,000 ..2,749,971 .. 42,356 |..06/15/2029 .
MORGAN STANLEY & CO LLC

57583F-FZ-9 .. | MASSACHUSETTS ST DEV FIN 5.45 05/15/2089 ....[....... ..08/25/2023 [ .. e [ 17,935,538 |......... 16,375,000 |........ 15,764,049 |........ 15,968,414 [..oooeiiiiiiins | 102,992 [oooeiiiiiiiieis o 102,992 [..oveeeeeiiiiins o 16,071,407 |..ovvveeeeiiinn fonnns 1,864,131 [....... 1,864,131 [............ 704,034 |..05/15/2089 .
SECURITY CALLED BY

57586N-XX-4 .. | MASSACHUSETTS ST HSG FIN 4.25 12/01/2035 ....| ....... .. 12/0172023 . [ ISSUER ......oovvvvniieinn ferreeniiiiiineiis e 2,760,000 |.......... 2,760,000 |......... 2,760,000 |......... PAVER: L  RURRRR I (L P R (L)) ERUTRR A 2,759,816 |ooeeeiiiiiiieins | 184 | L7 R 116,639 |.. 12/01/2035 .
SECURITY CALLED BY

57586N-XY-2 .. | MASSACHUSETTS ST HSG FIN 4.35 12/01/2040 ....|....... .. 12/0172023 . [ ISSUER ......oovvvnniiiinn ferreeniiiiiieiiis e 1,440,000 |........... 1,440,000 |......... 1,440,000 |.......... 1,439,928 [ooeveeeiiiiiiinns [ (L) | O RN (26) [oevveeeeeeniinns fornnens 1,439,902 | i [ 1 ORI 1 A 62,234 1..12/01/2040 .
SECURITY CALLED BY

57587A-DN-5 .. | MASSACHUSETTS ST HSG FIN 4.3 12/01/2034 .....1|....... ..10/05/2023 . | ISSUER ... ...470,000 |... ... 470,000 ...470,000 . 469,964 |.. ..469,927 |.... ..12/01/2034 .
SECURITY

57587A-DP-0 .. | MASSACHUSETTS ST HSG FIN 4.5 12/01/2039 ..... 1| ....... ..10/05/2023 . | ISSUER ......ovvvevenninnn v e 400,000 |.....oveeennn 400,000 |............ 400,000 B O IO (33)ferveeeennnnninenns foeriiieeeen (33) | 399,934 | (1530 PO 66 [.ovveeennnnn 15,104 |..12/01/2039 .
SECURITY CALLED BY

576000-ZR-7 .. | MASSACHUSETTS ST SCH BLDG A 5 05/15/2038 ....|....... ..05/10/2023 . | ISSUER ... ...5,275,000 [........... 5,275,000 |......... 5,921,240 .. (84,685))... .(2,524)[...........(2,524)|... ..05/15/2038 .
SECURITY

576000-ZT-3 .. | MASSACHUSETTS ST SCH BLDG A 5 05/15/2038 ....|....... ..05/10/2023 . | ISSUER ... ... 4,725,000 [........... 4,725,000 |......... 5,227,740 .. (66,238)]... .(1,890)[...........(1,890)|... ..05/15/2038 .

50259Y-CC-1 ...| MET TRANSPRTN AUTH NY R 5.754 11/16/2023 ....|....... ..11/15/2023 . | MATURITY ...2,155,000 |........... 2,165,000 |......... 2,322,637 .. (80,070)]... .. 11/15/2023 .
SECURITY CALLED BY

50259Y-08-5 ...| MET TRANSPRTN AUTH NY REVEN 5 11/16/2031 ... |....... L. 11/16/2023 [ ISSUER .....oovereniiiiie [t [, 6,045,000 |........... 6,045,000 |......... 6,502,002 |......... 6,003,601 |..cevvieeeeeeiis et (46,228)..cccnniiiiiaces foiiiees (46,228) [ceveeeeeniiiins [ 6,047,378 |oooeeiiiiieies e (2,373)|.......... (2,373) .. 11/15/2031 .
SECURITY CALLED BY

502646-5M-1 .. | MET WASHINGTON DC ARPTS AUT 5 10/01/2033 ... |....... ..10/04/2023 . [ ISSUER ......ooeremminiine [t [ 2,295,000 |........... 2,295,000 |......... 2,342,621 |.......... 2,299,281 [ooeeiiiiiieet e [(3772)| SRR TR (4,226) |-coenniiieeeeeen | 2,295,005 |...oeereeeeiins fornieiieiiins (3] R (5)frveeeanns 114,750 |..10/01/2033 .

SECURITY CALLED BY
502646-5N-9 ...| MET WASHINGTON DC ARPTS AUT 5 10/01/2038 ... |....... ..10/04/2023 [ ISSUER .....coveeeeeneeeeesfeveeeeiiiiiieeeees |oeeen, 2,000,000 |.......... 2,000,000]......... 2,048,100 |......... 2,008,838 [...ceveeeeeiiiiaes | 410 [, A0 | o 1,999,728 [ooeeeeeiiiiiees [, 22 o 1 O, 100,000 )..10/01/2038 .
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613692-AB-8 .. | MONTGOMERY CNTY TX HLTH FAC 0 07/15/2023 ... ..07/15/2023 . [MATURITY ... .. 6,000,000 133,579 |... ...133,579 |... ..6,000,000 |.... . [..07/15/2023 .
626207-YF-5 .. |MUNI ELEC AUTH OF GEORG 6.637 04/01/2057 .. ..04/03/2023 . [ VARIOUS . ...18,229 |. ..04/01/2057 .
626207-YS-7 .. |MUNI ELEC AUTH OF GEORG 7.055 04/01/2057 ... ..04/03/2023 . [ VARIOUS ... ... 3,031 ..04/01/2057 .
SECURITY CALI
646139-4N-2 ...|NEW JERSEY ST TURNPIKE AUTH 5 01/01/2034 ... |....... ..01/03/2023 . [ ISSUER .....ovvvvvvvvnnnnnns oeeeeeeeeeeeeeeeeenes o, 5,000,000 |.......... 5,000,000 |......... 5,703,850 |......... 5,000,231 [...ovvvrririiininns foeeeiiiiiiinns ()] PO R (€1 S A 5,000,223 ..01/01/2034 .
JP MORGAN SECURITIES
647719-QJ-5 .. |NEW ORLEANS LA SEWAGE S 2.191 06/01/2034 ... |....... ..08/28/2023 . [LLC ...725,769 |... .. 990,000 ...990,000 . 989,999 |.. ..989,992 |.... ..06/01/2034 .
SECUR
64972B-J3-0 .. |NEW YORK CITY NY HSG DEV CO 4 05/01/2044 ... |....... ..02/27/2023 . [ ISSUER ....ovvvvvvvvnnnnnnns oeeeeeeeeeeeeeeeeeees o, 1,275,000 [.....onnnns 1,275,000 |......... 1,275,000 |......... 1,274,803 |oevvveviiiiiiiiiens [ (3] PO R (2] S A 1,274,801 |ooeeeeeeiens [ 199 |l 199 |t 16,433 [..05/01/2044 .
SECURITY CALLED BY
64972G-BX-1 .. |NEW YORK CITY NY MUNI WTR F 5 06/15/2035 ... |....... ..06/16/2023 . [ ISSUER .....evvvvvvvvnnnnnns oeeeeeeeeeeeeeeeeenes e, 5,000,000 |.......... 5,000,000 |......... 5,597,200 |.......... 5,035,279 [..ovvunniniiiiininn fereeees (32,151) [eeveveiiiiiiiiinns foeeeeieens (32,151) o v 5,003,128 [o.evvvvrrrriiinns |eeeeeeeens (3,128)..vvvnnnee (3,128)].cccennnnnn 125,000 |..06/15/2035 .
JP MORGAN SECURITIES
650028-Z8-5 .. |NEW YORK ST THRUWAY AUT 4.125 03/15/2057 ... |....... ..04/12/2023 . [LLC .oovvviiiiiiiiiiiiiiiii e | 2,457,275 |........... 2,500,000 |......... 2,386,800 [.......... P Y O N L O N Lo O R 2,389,625 |.....oooeiiiiiins e 67,650 |........... 67,650 |............. 59,870 |..03/15/2067 .
RBC CAPITAL MARKETS LLC
717830-CB-9 .. | PHILADELPHIA PA AUTH FO 1.625 04/15/2026 ... ..08/28/2023 . ... 1,775,085 ... 1,950,000 |......... 1,950,000 |.......... 1,949,996 |.. .. 1,940,997 |.... (174,912)(........ (174,912) ... ..04/15/2026 .
7188411-BG-5 .. | PHOENIX AZ CIVIC IMPT CRP 5.5 07/01/2042 .. ..10/25/2023 . | GOLDMAN SACHS & CO LLC .. 16,246,200 15,000,000 |.. 15,649,052 |.. 15,564,945 . 15,549,632 |. . 696,568 |. .. 696,568 ..07/01/2042 .
71884W-BH-3 .. | PHOENIX CIVIC IMP CORP 5.5 07/01/2043 ....... ..10/24/2023 . | GOLDMAN SACHS & €O LLC 4817224 4,445,000 4,640,529 4,616,895 |. .. 4,612,587 |.... . 204,637 204,637 |... ..07/01/2043 .
MORGAN STANLEY & CO LLC
7188411-CP-4 .. | PHOENIX AZ CIVIC IMPT CRP 5.5 07/01/2034 ... |....... ..08/25/2023 [ ..eunii e [ 9,600,560 |.......... 8,000,000 |......... 8,401,779 |.......... 8,303,944 [...evvviiiin | [QEIREE)] TR R [QRI:E ) A 8,290,408 |.....ovvvrrrrnnns |oeeens 1,310,152 |....... 1,310,152 [ooevveennes 510,889 [..07/01/2034 .
759911-NH-9 ...|REGL TRANSPRTN AUTH IL 5.75 06/01/2023 ...... [....... ..06/01/2023 . [MATURITY L.oovnnnnn oo oo 3,505,000 |........... 3,505,000 |......... 3,478,047 |.......... KIRUC YL R 1,625 | [ L2 PO R 3,505,000 [..eevevvevennnnnn Joeeeeeeiiiiiiiiees o e 100,769 |..06/01/2023 .
JP MORGAN SECURITIES
76913D-GB~7 .. |RIVERSIDE CNTY CA INFRAS 2.23 11/01/2030 ... |....... ..08/28/2023 . [LLC .ooovvviiiiiiiiiiiiiiie e | 1,637,940 |.......... 2,000,000 |......... 2,000,000 |[......... 2,000,007 .eeveeeeeennninnnns fooreiiiiiiiinns ()] PO R ()] SRR A 2,000,003 |..ceeeeiiiiiiiin fernnnee (362,063)........ (362,063)[..ccvvvennen 36,919 |..11/01/2030 .
SECURITY CALLED BY
786005-VA-3 .. | SACRAMENTO CA MUNI UTILITY 5 08/15/2037 .....|....... ..08/10/2023 . [ ISSUER .....evvvvevvnnnnnnns oeeeeeeiiieeeeeeeeees e 5,000,000 |.......... 5,000,000 |......... 5,186,750 |......... 5,013,679 (14,082) | [ 4,999,597 |oooooiiiiiiiiiis s 403 [oeeeininnnnne 403 | 250,000 |..08/15/2037 .
SECURITY CALLED BY
786005-VU-9 .. | SACRAMENTO CA MUNI UTILITY 5 08/15/2033 .....{....... ..08/15/2023 . [ ISSUER at 100.000 ...... |oeeeeeerrerinininnnns Joeeeeees 3,555,000 |........... 3,555,000 |......... 3,733,781 |[......... 3,568,761 (13,761) oo [ 3,555,000 [...evveveennnnnnn Joeeeeeniiiiiiiiens fos e 177,750 |..08/15/2033 .
SECURITY CALLED BY
796253-2P-6 ...| SAN ANTONIO TX ELEC & GAS R 5 02/01/2038 ... |.......|.. 02/02/2023 . [ ISSUER ... ...2,500,000 |........... 2,500,000 |......... 2,629,475 ..2,500,982 |.. ...(1,287) ... ..2,49,6% |.... .. 62,500 [..02/01/2038 .
SECURITY CALLED BY
796253-20-4 ...| SAN ANTONIO TX ELEC & GAS R 5 02/01/2043 ... |....... ..02/02/2023 . [ ISSUER ....eevvvvevvnnnnnnns foeeeeeeiieeeieeeeeees oo, 5,000,000 |.......... 5,000,000 |......... 5,231,150 |......... 5,001,663 [3::72 ) F R 4,099,381 |ooooeiiiiiiiiins o 620 |l 620 |.....cc.nnnn 125,000 |..02/01/2043 .
MERRILL LYNCH PIERCE
837151-XL-8 .. | SOUTH CAROLINA ST PUBLI 2.579 12/01/2031 ....{....... ..08/28/2023 . |FENNER & SMITH INC ..... ..1,998,725 |........... 2,500,000 |......... 2,606,850 ..2,594,627 |.. ..(6,443) ... ..2,588,184 |.... .. 47,998 .. 12/01/2031 .
SINKING FUND REDEMPTION
876385-EA-9 .. | TARRANT CNTY TX HLTH FACS D 6 09/01/2024 ... |....... ..09/01/2023 . [ .uvnnins e [ 606,984 |............. 606,984 |............ 692,975 |............ 606,867 |.......ooevvriiiins feuniiiiiiiinns L FOPPRP R L E T O AP 606,984 |.....ooooiiiiiins s e e 36,419 |..09/01/2024 .
JP MORGAN SECURITIES
88285A-BK-3 .. | TEXAS WTR DEV BRD ST WTR IM 5 10/15/2057 ... |....... ..12/07/2023 . [LLC ...2,136,880 |.......... 2,000,000 |......... 2,023,540 ..2,026,415 |.. . ....(2,029))... ..2,024,386 |.... ..10/15/2057 .
915137-5G-4 .. |UNIV OF TEXAS TX 4.837 08/15/2026 ......ccvvvs [oeeeeen ..08/16/2023 . | VARIOUS . 605,000 |... 605,000 ... 653,867 ....616,632 |.. (11 563)]... ...(11,563) ... .... 605,068 |.... ..08/15/2026 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 227,518,126 226,312,128 221,222,009 223,903,913 (100, 125) (100, 125) 224,317,297 3,200,831 3,200,831 8 036,605 XXX
SINKING FUND REDEMPTION
00115*-AA-0 .. | AES ILUMINA LLC 6 03/26/2032 Private .........|[....... |.. 12/31/2023 .|... .... 263,265 .... 263,265 .229175 |. 84,000 | 268,265 [ [ U .... 13,820 [..03/26/2032 .
00164V-AF-0 .. | AMC NETWORKS INC 4.25 02/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC . 825,000 |.. .826,088 |.. 310,754 (382,356)|. . (382,356) .30,290 |..02/15/2029 .
00185P-AA-9 .. | API GROUP DE INC 4.75 10/15/2029 ......eevvuunn [eeeeen |-e 06/22/2023 . | GOLDMAN SACHS & CO LLC .... 350,000 ....350,000 ....43,456 |... . (36,204)......... (36,204)f... ... 11,501 [..10/15/2029 .
001877-AA-7 .. | APl GROUP DE INC 4.125 07/15/2029 ........cocun|eeeenn ..06/22/2023 . | GOLDMAN SACHS & CO LLC ....600,000 ....600,000 ...92,760 |... . (80,586)/......... (80,586)|... .. 23,444 (..07/15/2029 .
00217Q-AB-7 .. | ARIFL 2022-A A2 3.12 01/15/2031 ABS ..........|....... .12/15/2023 . (MBS PAYDOIN .............. ... 127,410 .... 127,409 2,089 [..01/15/2031 .
00253X-AA-9 .. | AMERICAN AIRLINES/AADVAN 5.5 04/20/2026 .....|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 310,000 .... 329,964 (15,634)[... .... 11,651 [..04/20/2026 .
00253X-AB-7 .. | AMERICAN AIRLINES/AADVAN 5.75 04/20/2029 ... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 305,000 ... 330,644 (31,852)... .. 11,084 (..04/20/2029 .
00255E-AA-9 .. | AASET 2022-1A A 6 05/16/2047 ABS ..............|..eecen ..12/16/2023 . MBS PAYDOIN .............. | 1,984 |..05/16/2047 .
003000-AA-4 .. | ABERCROMBIE & FITCH MANA 8.75 07/15/2025 ... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 585,000 ...650,883 .(6,885)].... .. 48,486 [..07/15/2025 .
DAIWA CAPITAL MARKETS
00751Y-AG-1 .. | ADVANCE AUTO PARTS 3.5 03/15/2032 ......cevvvee|eeenns ..06/02/2023 . [AMERICA INC .........cee |- .. 2,000,000 |......... 1,992,100 . (344,089)]........ (344,059)|... ..03/15/2032 .
00810G-AC-8 .. | AETHON UN/AETHIN UN FIN 8.25 02/15/2026 ..06/22/2023 . | GOLDMAN SACHS & CO LLC . 785,000 |.. .849,763 |.. . 811,817 |. . (47,101)[. (47,101) ..02/15/2026 .
00834A-AA-7 .. | AFFRM 2020-Z2 A 1.9 01/15/2025 ABS . ..11/15/2023 . [MBS PAYDOIN .. . 054,448 |.. . 953,386 |.. ..954,448 |. ..01/15/2025 .
00834C-AA-3 .. | AFFRM 2021-Z1 A 1.07 08/15/2025 ABS .. ..12/15/2023 . | MBS PAYDONN ... 678,967 ...678,943 . 678,967 |.... ..08/15/2025 .
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CITIGROUP GLOBAL
008341-AA-9 .. | AFFRM 2022-A A 4.3 05/17/2027 ABS ............ ..08/03/2023 . [ MARKETS INC ..ovovuennene . ...633,141 [............. 650,000 ....649,927 650,267 |.. .~ (123)]... , .. 18,012 |..05/17/2027 .
013304-AA-8 .. | ALBION FINANCING 1SARL 6.125 10/15/2026 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 751,624 800,000 |.. 728,000 |.. .714,880 , 454 |. ..10/15/2026 .
013822-AE-1 .. | ALCOA NEDERLAND HOLDING 5.5 12/15/2027 ..06/22/2023 . | MARKETAXESS CORP ....... 637,283 660,000 |.. 716,859 |.. 687,106 678,398 C(@1115)|. .. 12/15/2027 .
01627A-AA-6 .. | ADC 2021-1A A2 1.937 08/15/2046 ABS ..08/09/2023 . [ TD SECURITIES USA LLC . 308,109 . 350,000 |.. .303,789 |.. . 306,747 ..313,393 |. .(5,284)|. ..08/15/2046 .
02156L-AH-4 .. | ALTICE FRANCE SA 5.5 10/15/2029 v |D....|-.06/22/2023 . [ GOLOMAN SACHS & CO LLC ...901,056 |... ,300,000 288,085 ,288,987 |.... (387,931) .. 10/15/2029 .
PROJECT THOR AMAROK LLC 5.95 09/30/2037 SINKING FUND REDEMPTION
02311#-AA-4 . | INFraDebt ..vevveeeeeeereeeeeeeeeeneceeseseeeenes | e .. 12/31/2023 .| ... ...230,103 |... .. 230,111 ... 230,111 ..230, 111 ..09/30/2037 .
AVERICAN Al .
02378%-AA-8 .. |PFiVALe weveueereereeeeeeieneee st | eeeens .. 10/15/2023 . [MATURITY v [ [reeeenene 1,277,546 [ 1,277,546 217,588 [oeeeiieirinine foeeeeeneniinn [ e 56,328 |..10/15/2023 .
AVERICAN AIRLINES 2017-1 5.18 08/15/2023
02378L-AA-1 .. |PFIVALe ©eveerereereeeeeeeeecceeseseeeeieeeieeee | eeeens ..08/15/2023 . [MATURITY .o [eeemeenenernisiees [roeeeenes 204,963 |-..vvennne 294,963 ,963 [veene 293,524 204,963 [oeveveeirirns foeeeeeeieneines feeeeieeeeene ..08/15/2023 .
03674X-AS-5 .. | ANTERO RESOURCES CORP 5.375 03/01/2030 ...... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 1,052,595 |.......... 1,150,000 1,065,935 |.. ..1,149,387 |.... ..03/01/2030 .
03690A-AH-9 .. | ANTERO MIDSTREAM PART/F 5.375 06/15/2029 ... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 606,078 |... 660,000 ....603,722 |.. .. 661,418 |.... ..06/15/2029 .
037411-BE-4 .. | APACHE CORP 4.375 10/15/2028 ..06/13/2023 . | GOLDMAN SACHS & €O LLC |. 000 795,000 |- 718,565 . 711,929 |.. 727,983 |.... ..10/15/2028 .
03789X-AD-0 .. | DIN 2019-1A A2| 4.194 06/05/2049 ABS . . ..04/17/2023 . [MBS PAYDOIN ............. . ..2,970,000 |......... 2,970,000 ,970,000 |.... ..06/05/2049 .
03842V-AA-5 .. | AFIT 2021-A A 1.54 07/17/2046 ABS .......coe.|.ceee ..08/09/2023 . | VARIOUS ... 423,052 ... 422,997 (35,701)|... ..07/17/2046 .
03969Y-AC-2 .. | ARDAGH NETAL PACKAGING 6 06/15/2027 .....ceve|vevevee ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 750,000 ...750,000 (15,479)|.... ..06/15/2027 .
CITIGROP GLOBAL
04018N-AS-0 .. | ARES 2020-56A CR FLT 10/25/2034 LL .... ..08/09/2023 . | MARKETS INC . ... 1,521,858 |.......... 1,560,000 |......... 1,560,000 1,565,043 |.... .. (43,185)]... .. 10/25/2034 .
04047E-AA-4 .. | ARIVO 2022-1A A 3.93 05/15/2028 ABS .. 12/15/2023 . |NBS PAYDOIN ...191,825 .191,82%5 |............ 191,801 [.. ..191,825 |. ..05/15/2028 .
04685A-20-3 .. | ATHENE GLOBAL FUNDING 1.2 10/13/2023 . ..10/13/2023 . | MATURITY ... ,230,000 ..2,230,000 |......... 2,255,868 |.. .2,230,000 |- .. 10/13/2023 .
047649-AA-6 .. | ATKORE INC 4.25 06/01/2031 .............. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 750,000 |.. .612,368 |.. ..06/01/2031 .
04916W/-AA-2 .. | ATLANTICA SUSTAIN INFRA 4.125 06/15/2028 ... |D......|..06/22/2023 . [ GOLDMAN SACHS & CO LLC .... 850,000 ...848,139 ..06/15/2028 .
AUTOPISTAS METRO DE PR 7.5 12/31/2038 SINKING FUND REDEVPTION
05330K-AG-4 .. |Private .. 12/31/2023 . ... 120,000 ... 120,000 .. 12/31/2038 .
05352T-AB-5 .. | AVANTOR FUNDING INC 3.875 11/01/2029 .........|....... |..08/22/2023 . [ GOLDMAN SACHS & CO LLC ... 423,000 ... 401,850 .. 11/01/2029 .
05368V-AA-4 .. | AVIENT CORP 7.125 08/01/2030 ...ecvvnnvnene veveeen |-.06/22/2023 . | GOLDMAN SACHS & CO LLC ... 570,000 ...570,000 ..08/01/2030 .
05401A-AA-9 .. | AVOLON HOLDINGS FNDG LTD 5.5 01/15/2023 ... ..01/15/2023 . [MATURITY ...ovovevennes . ..01/15/2023 .
CITIGROP GLOBAL
05604L-AA-0 .. | BIAY 2015-1740 A 2.917 01/10/2035 CUBS ... .. 11/29/2023 . | MARKETS INC .. ... 120,000 .....102,000 . 102,000 |.... ..01/13/2035 .
056060-AS-7 .. |BX 2022-PSB A FLT 08/15/2039 CMBS .. ..09/06/2023 . | VARIQUS ... . 252,084 .. 250,408 |.. 251,581 |. ..08/15/2039 .
05610J-AC-3 .. |BX 2022-MVRK B FLT 03/15/2039 CMBS . ..07/15/2023 . [MBS PAYDOIN . ..3,898 ...3,8%8 .. ....3,882 |.. .3,808 |. ..03/15/2039 .
057248-AB-5 .. | BAKER HUGHES LLC/CO-0BL 1.231 12/15/2023 ..08/25/2023 . | PERSHING LLC . 676,676 . 1,700,000 |.......... 1,700,000 |......... 1,699,970 ..1,700,002 |. .. 12/15/2023 .
05990G-AA-3 .. | BANCO DE CREDITO DEL PER 4.25 04/01/2023 ....|D......|..04/01/2023 . [MATLRITY wee feerenn 3,000,000 |.......... 3,000,000 |......... 2,975,880 ..2,999,120 |.. . . . wee |oeeer28,000,000 |.... ..04/01/2023 .
05990T-AU-1 .. | BAFC 2015-R2 3.75 02/27/2037 WHOLE LOAN .....]....... .. 12/01/2023 . [ MBS PAYDOIN ...evvecns [oeememeererininieies [roeeeenes 286,144 [ 286,144 |...oee 286,144 |..eveeeee P2 IR T I S K S R K I S IS 286, 144 ..02/27/2037 .
SECURITY CALLED BY
06738E-BB-0 .. | BARCLAYS PLC VAR 05/16/2024 ......cocveuenenee. Deveve .05/17/2023 [ ISSUER ..vevvvencncerens [reeeeieeerenerinnee [reeienene 1,500,000 |.......... 1,500,000 [......... 1,566,270 [......... 1,517,738 [oeeveeecicrenis oo [GLI(11)] A SR (15,700) [--vveveveeenes e FIR:I170%: N T S (2,038) ..05/16/2024 .
BNP PARIBAS SA/NEW YORK
071813-CS-6 .. | BAXTER INTERNATIONAL IN 2.539 02/01/2032 ... |....... ..02/09/2023 . ...806,690 [.......... 1,000,000 [......... 1,005,910 . 1,005,367 |.. (198,695) ..02/01/2032 .
08861Y-AA-4 .. |BHG 2021-A A 1.42 11/17/2033 ABS ... . 12/17/2023 . 173,999 173,999 .. . 173,993 |.. . 173,996 . 11/17/2083 .
088628-AA-3 .. |BHG 2021-8 A 0.9 10/17/2034 ABS .. . 12/17/2023 . ...180,569 |... .. 180,569 .. 180,563 . 180,567 |. .. 10/17/2034 .
096630-AE-8 .. | BOARDWALK PIPELINES LP 5.95 06/01/2026 ...... |....... ..01/18/2023 . ,233,204 |........... 1,200,000 ..1,335,552 1,254,845 |.. L (21,007) [ (21,007)|... ..06/01/2026 .
103304-BV-2 .. | BOYD GAMING CORP 4.75 06/15/2031 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 750,000 |.. 736,875 |.. 655,740 . (69,869))......... (69,869) ..06/15/2031 .
118230-AT-8 .. | BUCKEYE PARTNERS LP 4.125 03/01/2025 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 550,000 |.. .571,940 |.. 506,174 . (36,196)|......... (36,196) ..03/01/2025 .
1248EP-BX-0 .. | 000 HLDGS LLC/CAP CORP 5 02/01/2028 .......... | ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..... 800,000 ...784,000 . (59,163)[......... (59,163)|... ..02/01/2028 .
1248EP-CN-1 .. | CCO HLDGS LLC/CAP CORP 4.5 05/01/2032 ........| ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..1,350,000 (263,522)\........ (263,522)... ..05/01/2032 .
1248EP-CS-0 .. | 000 HLDGS LLC/CAP CORP 6.375 09/01/2029 ..... | ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..... 850,000 . (56,639)......... (56,639).... ..00/01/2029 .
12511V-AA-6 .. | CHURCHILL DOUNS INC 5.75 04/01/2030 .....cecev | venvee. ..06/22/2023 . | GOLDMAN SACHS & CO LLC reeenenenn. 875,000 . (59,190) ... ..04/01/2030 .
12591T-AE-6 .. | COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ... [ ....... ..12/01/2023 . [MBS PAYDOIN ............. . . 1,404,005 |...........1,404,005 ..04/10/2047 .
WELLS FARGO SECURITIES
126117-AT-7 .. | ONA FINANCIAL CORP 4.5 03/01/2026 .....ccover.] ... ..08/28/2028 L [LLO v e e 1,938,620 |.......... 2,000,000]......... 1,999,500 |......... 1,999,771 |.eovovorrvsses Lo 352 | v 352 oo [ 2,000,124 Jooovvoveiiiis o (61,504)]......... (61,504)]............. 89,500 |..03/01/2026 .
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12625K-AE-5 .. | COMM 2013-CR8 A5 3.612 06/10/2046 CMBS ... ..05/01/2023 . (MBS PAYDOIN ............. . 0 864,113 e 907,048 , . (8,771)]... (8,771 | 864,113 [.oviiiiin foeeiiiiiiiiis e, ..06/10/2046 .
126307-BH-9 .. | CSC HOLDINGS LLC 4.5 11/15/2031 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 1,225,000 |......... 1,210,674 |.. 851,375 ..T16 361,008 1,212,383 |. (359,257)........ (359,257) .. 11/15/2031 .
126307-BK-2 .. | 0SC HOLDINGS LLC 5 11/15/2031 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 700,000 |.. .674,625 |.. . 391,209 1,071 286,954 . 678,162 |. (343,177)|......... (343,177) .. 11/15/2031 .
12635F-AU-8 .. | CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS .. 12/01/2023 . | NBS PAYDOIN ............ . 118,013 .. 122,273 |.. . 119,263 (1,249 .(1,249) . 118,013 |. ..08/15/2048 .
12654A-AA-9 .. | ONX MIDSTREAM PART LP 4.75 04/15/2030 ....... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 720,000 ...720,000 .594,338 |.. ... 105,744 |... ..720,082 |.... ..04/15/2030 .
SINKING FUND REDEMPTION
12702*-AA-4 .. | CVS PASSTHR TRUST 3.901 10/10/2039 Private . | ....... 1271072028 [ e [ [ 224,608 |............. 224,608 |............ 224,608 |.....e..... 228,808 |- [ v oo e o 224,608 |.vvveverecis [ o ..10/10/2039 .
CHARTER COMMUNICATIONS CTL 5.55 07/15/2035 SINKING FUND REDEMPTION
12708#-AA-4 .. [Private .ooeveveeeeirerirerieieieieeeeee s | e L 12/15/2028 [ e e [ 92,913 |- 92,913 [ 92,913 [ 92,913 [ Joererreeeeeies e e e e 92,913 [oovevcieeieins e o [ 2,726 |..07/15/2035 .
SINKING FUND REDEMPTION
12759%-AA-6 .. | CTL 2022-06 TRUST 5.41 01/15/2047 PRIVATE .. | ....... .. 12/15/2023 .| ... o . ..01/15/2047 .
131347-CM-6 .. | CALPINE CORP 4.5 02/15/2028 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC . . (60,320). (60,320) ..02/15/2028 .
131347-C0-7 .. | CALPINE CORP 5 02/01/2031 ... ceveee |-.06/22/2023 .| GOLDVAN SACHS & CO LLC weo [ 293,038 |.............. 355,000 <o 342,504 . . e | 688 |.... v e (51,650)..... (51,650)... ..02/01/2031 .
13607H-VC-3 .. | CANADIAN INPERIAL BANK 0.45 06/22/2023 ...... Ao ..06/22/2023 . [MATURITY e [oeneeeeecnercrieiee [reeienene 4,000,000 [.......... 4,000,000 |......... 3,999,120 [ov.3,999,755 [ foeeeeeeeenenn 285 o [ 25 o [ 4,000,000 oo oo oo ..06/22/2023 .
SUSQUEHANNA FINANCIAL
14040H-BN-4 .. | CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... |....... ..01/19/2023 . [GROUP LLLP ..vvee foveieieecsercrieiee [reeeenens 1,718,893 [.......... 1,780,000 [......... 1,752,588 |.vveveee 1,767,075 |oeveeinicncnins oreeeenennn 888 [ oo k! ) R S 1,767,423 |ooeeeeccieins [ (48,530) ......... (48,530) ..03/09/2027 .
LOOP CAPITAL MARKETS
14317H-AG-6 .. | CARMX 2022-2 D 4.75 10/16/2028 ABS ....eevvns | venvee ..01/19/2023 . |LLC ...346,613 ... 360,000 ... 359,966 L (18,587 [.eevnene (13,587)... .. 10/16/2028 .
14879E-AK-4 .. | CATALENT PHARMA SOLUTION 3.5 04/01/2030 ... | ....... ..03/16/2023 . | BARCLAYS CAPITAL ... ...918,750 [.......... 1,050,000 ... 985,541 L (74,015)|......... (74,015)|... ..04/01/2030 .
DEUTSCHE BANK
15032E-AS-8 .. | CEDF 2017-8A CR FLT 10/17/2034 LL .. ..08/21/2023 .| SECURITIES INC ... ,085,247 |.......... 1,110,000 [......... 1,110,000 |......... 1,111,892 |.. 112,408 |.... L (27,186) ... (27,186)|... .. 10/17/2034 .
MERRILL LYNCH PIER
151191-BE-2 .. | CELULOSA ARAUCO CONSTITU 4.25 04/30/2029 ... [D...... ..08/02/2023 . [FENNER & SMITH INC .o |oveveeeeniiririeies [rveieine 1,829,000 [.......... 2,000,000 |......... 1,986,160 [......... 1,990,620 L991,413 | o (162,413)|......... (162,413) .. 64,604 |..04/30/2029 .
JANE STREET EXECUTION
15135B-All-1 .. | CENTENE CORP 3 10/15/2080 .....evuveverecerens [ cenenee ..01/09/2023 . | SERVICES LLC . ...634,688 |... ... 750,000 ...618,750 .621,763 |.. 622,152 |.... 12,536 |.v.veven.. 12,536 ... ..10/15/2030 .
Corporate Actions vent
156700-BB-1 .. |LUMEN TECHNOLOGIES INC 5.125 12/15/2026 .....|....... 1.08/31/2028 [ .. [ [ 47,347 [ 635,000 |...ocenene 658,686 |............ 551,618 [.v.vcvnnnne 96,972 ... [GI:5:15)] USRI RPN 95,286 |.vceeiereiens feeeieiene 646,904 |.vvvevereieens [ (229,557)\........ (229,557) |- 20,430 |.. 12/15/2026 .
156700-BD-7 .. |LUMEN TECHNOLOGIES INC 4.5 01/15/2029 ....... |....... ..06/22/2023 .| GOLDMAN SACHS & CO LLC |-vuveveeererinieens [roeeeenes 327,848 [ 675,000 |-..vovnee 664,875 |............ 466,290 |.......... 200,505 [..vvenennene (AT S I 201,146 [oeeveeiririnns freeieeenn (LY R NI (339,589) ........ (339,589) |-..vvvnene 28,772 |..01/15/2029 .
CHANBERS BORROWER LLC 2.18 05/15/2024 SINKING FUND REDEMPTION
A5776*-AA-8 .. [PRIVATE .ot | e L 12/15/2023 [ v [ [ 1,538,845 |...eoennne 1,538,845 |......... 1,538,845 |.......... 1,539,407 [-vvvevererieieiens ferrririin (7] A IS (57 S IS 1,538,845 .. 05/15/2024 .
159864-AJ-6 .. | CHARLES RIVER LABORATORI 4 03/15/2031 ....... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 744,000 .....688,200 694,502 |.... ..03/15/2031 .
161150-AF-7 .. | CHART INDUSTRIES INC 7.5 01/01/2030 ..cocevnv. | veneee ..06/22/2023 . | VARIOUS ... 675,000 ....665,962 . 668,307 |.... ..01/01/2030 .
17027N-AB-8 .. | CHOBANI LLC/FINANCE COR 4.625 11/15/2028 ....|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..... 800,000 ....817,903 . 808,702 |.... . .. 11/15/2028 .
18539U-AD-7 .. | CLEARWAY ENERGY OP LLC 8.75 02/15/2031 ...... | ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..... 400,000 ....391,500 (58,531) ..02/15/2031 .
18539U-AE-5 .. | CLEARWAY ENERGY OP LLC 3.75 01/15/2032 ...... | ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 645,000 .....645,000 . (115,216) ..01/15/2032 .
185899-AK-7 .. | CLEVELAND-CLIFFS INC 4.625 03/01/2029 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 640,000 |.. 661,632 |.. .571,411 (77,907) ..03/01/2029 .
18972E-AA-3 .. | CLYDESDALE ACQUISITION 6.625 04/15/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 800,000 800,000 766,800 (35,933) ..04/15/2029 .
194244-AB-3 .. | CASL 2021-C A2 2.32 07/26/2055 ABS .... .. 12/25/2023 .| MBS PAYDOIN ............ .. 88,301 .. .. 88,250 |.. 88,296 [..vvevenecrinene [rreenerennneee B o oo 5 s feoinnn88,801 | [ ..07/26/2055 .
201723-AR-4 .. | COMMERCIAL METALS CO 4.375 03/15/2032 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 750,000 |.. 708,750 |.. 646,598 . (70,890)|. (70,890) ..03/15/2032 .
205768-AT-1 .. | COMSTOCK RESOURCES INC 5.875 01/15/2030 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 760,000 |.. 734,865 |.. .657,233 . (91,219)[......... (91,219) ..01/15/2030 .
20752T-AA-2 .. | CONNECT FINCO SARL/CONNE 6.75 10/01/2026 ....|D......|..06/22/2023 . [ GOLDMAN SACHS & CO LLC ... 650,000 ....681,070 . . (37,962)|......... (37,962).... ..10/01/2026 .
20826F-AT-3 .. | CONOCOPHILLIPS COMPANY 2.125 03/08/2024 ... |....... ..08/25/2023 . | PERSHING LLC ............. . .. 1,000,000 ....999,690 . ..1,000,005 |.... . (18,805) ... (18,805)|... ..03/08/2024 .
20903X-AF-0 .. | CONSOL IDATED COMMUNICAT! 6.5 10/01/2028 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 780,000 |.. .826,578 |.. 607,386 . 811,072 |. (189,896)|........ (189,896) ..10/01/2028 .
22282E-AJ-1 .. | COVANTA HOLDING CORP 5 09/01/2030 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC ,000,000 [......... 1,055,000 |.. 807,540 .1,041,381 |. (190,521)|......... (190,521) ..09/01/2030 .
22303%-AA-3 .. | COVANTA HOLDING CORP 4.875 12/01/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC , 150,000 |.. ,152,000 |.. 941,724 151,547 |. (166,733)|........ (166,733) .. 12/01/2029 .
225350-AA-7 .. | CAALT 2020-2A A 1.37 07/16/2029 ABS .......... veveees |-.06/15/2023 . | MBS PAYDOUN ... 116,290 |... 116,290 114,501 116,200 [oveveneririrns foeeeeieereniines fereeeeieieieene ..07/16/2029 .
225433-AT-8 .| CREDIT SUISSE GROUP AG 3.8 06/09/2023 ... ..06/09/2023 . [ MATURITY 000,000 .. 2,000,000 [......... 2,077,080 ..2,000,000 |.... ..06/09/2023 .
233046-AN-1 .. | DNKN 2021-1A A2| 2.045 11/20/2051 ABS ... ..11/20/2023 . [MBS PAYDOIN . ...21,000 |.... .. 11/20/2051 .
233450-AA-5 .| DT MIDSTREAM INC 4.125 06/15/2029 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..06/15/2029 .
235825-AF-3 .| DANA INC 5.375 11/15/2027 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC . 11/15/2027 .
235825-AH-9 .| DANA INC 4.25 09/01/2030 ..... ..06/22/2023 . | GOLDMAN SACHS & CO LLC . (121 390)]. .(121 390) ..09/01/2030 .
237266-AJ-0 .. | DARLING INGREDIENTS INC 6 06/15/2030 . ..06/22/2023 . | GOLDMAN SACHS & €O LLC ... 690,000 ...697,200 L (28,417)].cunee (28,417)|.... ..06/15/2030 .
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2380211-AA-9 .. | COLO 2021-1A A2 2.06 02/27/2051 ABS .. ..08/03/2023 . TD SECURITIES USA LLC . |. .... 350,000 ....300,945 ...7,868 |... (4877 e (467D 4,446 (..02/27/2051 .
23918K-AS-7 .. | DAVITA INC 4.625 06/01/2030 .......... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 500,000 |.. 513,695 |.. . (815) . (83,037)[......... (83,037) . 13,168 |..06/01/2030 .
25461L-AA-0 .. | DIRECTV FIN LLC/COINC 5.875 08/15/2027 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..1,250,000 |......... 1,271,991 |.. ..(1,910) (152, 111)|........ (152,111) . 63,442 |..08/15/2027 .
25470X-BB-0 .. | DISH DBS CORP 7.375 07/01/2028 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 625,000 |.. 674,156 |.. (319,131)]........ (319,131) . 45,454 (..07/01/2028 .
25470X-BF-1 .. | DISH DBS CORP 5.75 12/01/2028 .....ocvvvvcnenes | evnn .06/22/2023 . | GOLDMAN SACHS & CO LLC ....800,000 ...799,375 .. (212,369))........ (212,369)f... .. 26,194 |..12/01/2028 .
26209X-AD-3 .. |HONK 2021-1A A2 2.791 10/20/2051 ABS ......... ..10/20/2023 . [ MBS PAYDOIN ...vvvvee |oveveeeeenecnencnine [reeeeieienenes 7,000 oo 7,000 ..10/20/2051 .
262440-AN-3 .| DRSLF 2017-49A AR FLT 07/18/2030 LL .. ..10/18/2023 .| VARIOUS ... L 414,089 .. . .(3,080). .(3,050) ..07/18/2030 .
26483E-AL-4 .. | DUN & BRADSTREET CORP 5 12/15/2029 . ..02/13/2023 .| VARIOUS ... 205,000 |.. .205,000 |.. 176,651 . . (25,302)..........(25,302) .. 12/15/2029 .
267475-AD-3 .. | DYCOM INDUSTRIES INC 4.5 04/15/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 081,860 . 1,200,000 |......... 1,195,810 |......... 1,050,504 ,195,998 |. (114,138)]........ (114,138) ..04/15/2029 .
26885B-AF-7 .. | EQM MIDSTREAM PARTNERS L 6 07/01/2025 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 741,660 750,000 |.. 714,375 |.. 716,886 18,854 |. 18,854 ..07/01/2025 .
28470R-AH-5 .. | CAESARS ENTERTAIN INC 6.25 07/01/2025 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..745,223|... ... 750,000 ...767,813 .729,690 |.. L (12,967) ..o (12,967)].... ..07/01/2025 .
MERRILL LYNCH PIERCE
29001V-AG-2 .. | ELMIG 2020-3A CR FLT 10/20/2034 LL ........... L ..08/09/2023 . [FENNER & SMITH INC .o |oveveeeniiririines [rveieine 1,347,610 [ 1,365,000 ,365,000 |......... 1,368,636 |-vovveveeenrrrnen feevererennnen B85 [ o B85 [ o 1,369,281 |ovovevercicieins forrennne (21,671)|......... (21,671 76,913 |..10/20/2034 .
ROBERT | BAIRD & CO INC
20003E-AA-3 .. | ELMII8 2021-1A A1 FLT 01/20/2034 LL ........... ..08/09/2023 . [ ..vveicice ... 450,000 ... 451,350 451,766 |.... 0 (3,292) v (3,292)]... ..01/20/2034 .
20260F-AE-0 .. | ENDEAVOR ENERGY RESOURCE 5.75 01/30/2028 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .710,000 |.. 712,897 |.. .707,224 |. . (13,312)[. ..01/30/2028 .
202721-AD-1 .. | ENERGIZER HOLDINGS INC 4.375 03/31/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 470,000 |.. 464,755 |.. ..465,935 |. . (69,476)|. ..03/31/2029 .
29272lI-AF-6 .. | ENERGIZER HOLDINGS INC 6.5 12/31/2027 ... ..06/22/2023 .| VARIQUS ... 500,000 |.. 500,000 |.. ..500,098 |- . (20,288). .. 12/31/2027 .
20278N-AC-7 .. | ENERGY TRANSFER LP 4.2 09/15/2023 .. ..00/15/2023 . | MATURITY ... 286,000 |.. 345,658 |.. 21,286,000 [oeviiiiiiies oo ..09/15/2023 .
20278N-AN-3 .| ENERGY TRANSFER LP 5.5 06/01/2027 ...cecvvecns | vrvnes |- 12/19/2023 .| SCOTIA CAPITAL USA INC 634,000 634,000 634,092 |.... ..06/01/2027 .
JP MORGAN SECURITIES
20336T-AA-8 .. |ENLINK MIDSTREAM LLC 5.375 06/01/2029 ....... | ....... ..03/30/2023 . |LLC ... 780,000 ....739,219 . ..06/01/2029 .
20336T-AD-2 .| ENLINK MIDSTREAM LLC 6.5 09/01/2030 ..06/22/2023 . | VARIOUS . ... 375,000 .....375,000 (4 (73] R . ..09/01/2030 .
20362U-AC-8 ...|ENTEGRIS INC 4.375 04/15/2028 ..eovevevvees | v ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 625,000 .. 652,225 ..(3,359)]... . (65,767)|......... (65,767)|... ..04/15/2028 .
20374F-AB-9 .. |EFF 2022-3 A2 4.38 07/20/2029 ABS .......cceoe |weveee .. 12/20/2023 . [MBS PAYDOIN ............. | <. (10)]... ..07/20/2029 .
SUSQUEHANNA FINANCIAL
20379V-AG-8 .. | ENTERPRISE PRODUCTS OPE 6.125 10/15/2039 ... .. 12/19/2023 . [GROUP LLLP ................|- ....500,000 ....496,930 ..10/15/2039 .
302516-BE-6 .. | FMG RESOURCES AUG 2006 6.125 04/15/2032 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 775,000 |.. 775,000 |.. ..04/15/2032 .
30257W1-AA-4 .. | FAGE INTL / FAGE USA 5.625 08/15/2026 ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 790,000 ...813,020 ..08/15/2026 .
FLNG LIQUEFACTION 2 LLC 4.39 12/31/2038 SINKING FUND REDENPTION
30288*-AE-0 .. |Private ..eeovrerereeeereeeeiieeseneseeieieieieee | eeeens .. 12/31/2023 . .... 109,350 ... 109,350 .. 12/31/2038 .
31556T-AA-7 .. | FERTITTA ENTERTAINVENT 4.625 01/15/2029 .....|....... .06/22/2023 . | GOLDMAN SACHS & CO LLC ....800,000 ... 79,985 ..01/15/2029 .
BNP PARIBAS SA/NEW YORK
31572U-AF-3 .. | FIBRIA OVERSEAS FINANCE 5.5 01/17/2027 ...... ..04/19/2023 . ...501,250 [.............. 500,000 ....501,750 . . ..01/17/2027 .
31944T-AA-8 .. | FIRSTCASH INC 5.625 01/01/2030 ............ ..05/17/2023 .| VARIOUS . 515,078 . 555,000 |.. 555,000 |.. . 495,693 . (39,977). ..01/01/2030 .
335934-AT-2 .| FIRST QUANTUM MINERALS 6.875 10/15/2027 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 782,975 805,000 |.. 877,883 |.. . 754,655 ..839,312 |. . (56,337). .. 10/15/2027 .
345397-A4-5 .| FORD MOTOR CREDIT CO LL 4.271 01/09/2027 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC ,337,016 1,450,000 |.. 504,137 [......... 1,314,657 ..1,485,530 |. (148,514)|. ..01/09/2027 .
345397-B2-8 .| FORD MOTOR CREDIT CO LL 3.375 11/18/2025 ....|....... .06/22/2023 . | GOLDMAN SACHS & CO LLC 21,199,107 |... ,300,000 348,750 176,877 |.. e 1,326,863 |.... .. (127,756) . 11/13/2025 .
345397-C2-7 .| FORD MOTOR CREDIT €O LLC 4.95 05/28/2027 ....|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC |-vevveueeeieieies [ 798,983 850,000 849,890 |....veeve. 786,114 |ovvevee 64,236 |80 [ [ 84,316 [ o 850,430 |.vovveveiiiins fervinne (51,447) ..05/28/2027 .
FRISCO HQ OPERATIONS LLC 4.13 12/15/2037 SINKING FUND REDENPTION
35877#-AA-0 .. | PRIVATE .. 12/15/2023 .| ... . AT7,036 |............. 477,036 ... 477,036 LTT,080 [oeeiiiirieieies foererneeeeene 5 e s 5 e [ 77,086 [ e o .. 12/15/2037 .
35006A-BF-4 .. | FRONTIER COMMUNICATIONS 5 05/01/2028 . ..03/10/2023 . | BARCLAYS CAPITAL ... 679,400 790,000 |.. .810,114 |.. 688,896 (123,715)|......... (123,715) ..05/01/2028 .
361680-AJ-3 .. | GFL ENVIRONVENTAL INC 4.25 06/01/2025 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 576,582 600,000 |.. 627,168 |.. 576,930 (29,421)]..........(29,421) ..06/01/2025 .
361680-AK-0 .. | GFL ENVIRONUENTAL INC 3.75 08/01/2025 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 569,496 600,000 |.. .608,250 |.. 566,628 . (34,088)[......... (34,058) ..08/01/2025 .
361680-AM-6 .. | GFL ENVIRONVENTAL INC 3.5 09/01/2028 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...422,085 |... .. 475,000 .. 449,469 417,915 |.. . (82,171) (32,171)f... ..09/01/2028 .
SECURITY CALLED BY
361841-AF-6 .. | GLP CAPITAL LP / FIN |1 5.375 11/01/2023 ... | ....... ..02/08/2023 . [ ISSUER ..eveveverreen [rveneneenenenieieies [eeeeeenes 500,000 |.....cevne.. 500,000 ..o 495,000 |...eeveee. 498,872 |- [ 257 | o257 | 499,129 | [ 871 .. 11/01/2023 .
361841-AR-0 .. | GLP CAPITAL LP / FIN |1 3.25 01/15/2032 ... ..07/13/2023 . | MORGAN STANLEY . ...203,888 |............. 250,000 ... 248,440 . 248,581 |.. . (44,790) ... ..01/15/2032 .
3631811-AK-6 .. | GALXY 2013-15A ARR FLT 10/15/2030 LL . ..10/16/2023 . [MBS PAYDOIN .. 129,693 . 129,693 |.. . 129,693 |.. . 129,721 o ..10/15/2030 .
36321B-AA-9 .. | GALXY 2017-24A A FLT 01/15/2031 LL ... ..10/16/2023 . [MBS PAYDOIN .. 114,793 114,793 |.. 14,219 [ ..01/15/2031 .
37959P-AA-5 .| SEACO 2020-1A A 2.17 10/17/2040 ABS .. .. 12/17/2023 .| MBS PAYDOIN ...645,911 [............. 645,911 ....646,634 .. 10/17/2040 .
37959P-AC-1 ...| SEACO 2020-2A A 2.26 11/19/2040 ABS .......... .. 12/17/2023 . | MBS PAYDOIN ...238,899 |... .. 238,899 ... 240,037 .. 11/19/2040 .
37959P-AG-2 .| SEACO 2021-2A A 1.95 08/17/2041 ABS .......... .. 12/17/2023 . [NBS PAYDOIN ...79,858 ... ..08/17/2041 .
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37960X-AA-5 .. | GLOBAL INFRASTRUCTURE S 5.625 06/01/2029 .... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 775,000 .... 784,963 ...178,419 |.... . 781,811 |.... (147,954)]........ (147,954) ... ... 24,824 (..06/01/2029 .
37960X-AB-3 .. | GLOBAL INFRASTRUCTURE SO 7.5 04/15/2032 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .670,000 |.. .670,000 |.. ..670,153 |. . (96,405)|. (96,405) . 35,035 [..04/15/2032 .
38141G-WT-7 .. | GOLDMAN SACHS GROUP INC 3.2 02/23/2023 .. ..02/23/2023 . [MATURITY ... .975,000 |.. 999,726 |.. ..975,000 |. o | . 15,600 |..02/23/2023 .
38141G-XE-9 .. | GOLDMAN SACHS GROUP INC 3.625 02/20/2024 ..08/25/2023 . [BARCLAYS CAPITAL . . 1,200,000 |.. . 1,257,282 |.. .. 1,211,340 |. (24,912)|. (24,912) . 44,588 |..02/20/2024 .
38141G-ZH-0 .. | GOLDMAN SACHS GROUP INC VAR 01/24/2025 ...... |....... ..07/14/2023 . | GOLDMAN SACHS & CO LLC |..oeeeveeeriiininnnns |oeeeeenn. 4,395,076 ., 4,500,000 |......... 4,506,720 (105,916)(........ (105,916)|.... ... 77,625 (..01/24/2025 .
382550-BN-0 .. | GOODYEAR TIRE & RUBBER 5 07/15/2029 ..........|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 790,000 .... 788,317 . (79,178)......... (79,178)|... .... 37,415 (..07/15/2029 .
38869P-AM-6 .. | GRAPHIC PACKAGING INTER 4.125 08/15/2024 ....|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 740,000 .... 728,900 ...(8,904)[...........(8,904)|... .... 26,370 [..08/15/2024 .
389286-AA-3 .. | GRAY TELEVISION INC 5.375 11/15/2031 ......... . ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |. .... 900,000 ....900,000 .. (310,841)[........ (310,841)|.... .... 29,697 [..11/15/2031 .
39843U-AA-0 .. | GRIFOLS ESCROW ISSUER 4.75 10/15/2028 ..03/20/2023 . OPPENHEIMER & CO INC .. .675,000 |.. .675,000 |.. . (126,584)|. . (126,584) . 13,983 [..10/15/2028 .
398905-AN-9 ...| GROUP 1 AUTOMOTIVE INC 4 08/15/2028 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 1,047,243 . 1,210,000 |.. ,217,831 |.. ,028,742 (167,040)|. . (167,040) . 41,812 (..08/15/2028 .
404119-AJ-8 .. |HCA INC 7.5 11/06/2033 ............. ..06/22/2023 . | PERSHING LLC . 1,173,728 . 1,075,000 |.. ,434,788 |.. . 1,131,384 (216,000)|. . (216,000) .51,510 [.. 11/06/2033 .
40439H-AA-7 .. |HINTT 2020-A A 1.39 10/09/2039 ABS . ..12/00/2023 . [MBS PAYDOIN .. 386,750 .. 386,799 |.. ..10/09/2039 .
40439H-AB-5 ...|HINTT 2020-A B 2.23 10/09/2039 ABS .... ..12/09/2023 . MBS PAYDONN ..10/09/2039 .
40439H-AC-3 ...|HINTT 2020-A C 3.42 10/09/2039 ABS ........... |..ccen ..12/00/2023 . MBS PAYDONN ..10/09/2039 .
417558-AA-1 .. |HARVEST MIDSTREAM | LP 7.5 09/01/2028 ....... [....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ,000,000 ..09/01/2028 .
428102-AE-7 .. |HESS MIDSTREAM OPERATION 4.25 02/15/2030 ....[....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 730,663 ..02/15/2030 .
431318-AY-0 .. |HILCORP ENERGY [/HILCORP 6 04/15/2030 ....... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ....850,469 ..04/15/2030 .
436440-AP-6 .. |HOLOGIC INC 3.25 02/15/2029 ...........ccennnnnn ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 728,100 . . ..02/15/2029 .
443201-AA-6 .. |HOWMET AEROSPACE INC 6.875 05/01/2025 ... ..06/26/2023 . [ VARIOUS .. 27,465 |.. ..05/01/2025 .
443201-AB-4 .. |HOWMET AEROSPACE INC 3 01/15/2029 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .990,000 |.. .863,775 |.. . 839,817 ..01/15/2029 .
449691-AC-8 .. | ILIAD HOLDING SAS 7 10/15/2028 . [D. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 850,000 ....852,871 ..10/15/2028 .
44988M-AC-9 .. | IRB HOLDING CORP 7 06/15/2025 ..................| ..o ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 725,000 ... 777,999 . ..06/15/2025 .
451102-CC-9 ...| ICAHN ENTERPRISES/FIN 4.375 02/01/2029 ...... |....... ..06/22/2023 . [ VARIOUS .... 650,000 ....638,136 (128 541)|........ (128,541) ... ..02/01/2029 .
45258L-AA-5 .. | IMOLA MERGER CORP 4.75 05/15/2029 ............. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 950,000 .... 963,438 (142,727)|........ (142,727)... ..05/15/2029 .
45674G-AA-2 .. | INEOS QUATTRO FINANCE 2 3.375 01/15/2026 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .505,000 |.. .508,687 |.. . (47,566). .. (47,566) ..01/15/2026 .
460599-AF-0 .. | INTERNATIONAL GAME TECH 4.125 04/15/2026 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 650,000 ....675,675 . (46,129) (46,129) ... ..04/15/2026 .
46266T-AA-6 .. | IQVIA INC 5 05/15/2027 ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |.......ooeveeeeeennns |-eeeee.... 983,693 |........... 1,025,000 |......... 1,060,507 . (49,906)]......... (49,906) ... ..05/15/2027 .
46284V-AF-8 .. | IRON MOUNTAIN INC 4.875 09/15/2029 .... ..06/22/2023 . | GOLDMAN SACHS & CO LLC |..eeeeeeeeeiiiiiinnes |oveeeee....688,960 |............. 775,000 |............ 790,266 . (96,301) ... (96,301) ... ..09/15/2029 .
MERRILL LYNCH PIERCE
465077-AL-9 .. | ISRAEL ELECTRIC CORP LTD 4.25 08/14/2028 .... ..10/24/2023 . |FENNER & SMITH INC .... .. 6,210,000 oo (83,604).eeeeeiiiiiiiiiiins fooeeee(83,604) | [ 6,785,551 [l e (1,309,563)|...... (1,309,563)]... ..08/14/2028 .
MIZUHO SECURITIES USA
466365-AD-5 .. | JACK 2022-1A A2| 3.445 02/26/2052 ABS ..02/09/2023 . [LLC ...400,276 |... ... 448,175 ....448,175 . 448 452 |.. e (Do . (48,169)]......... (48,169)... ..02/26/2052 .
47077W1-AA-6 .. | JANE STREET GRP/JSG FIN 4.5 11/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 757,796 .870,000 |.. 871,427 |.. . 759,928 . (188) ..870, K (112,586)|. . (112,586) ..11/15/2029 .
47216F-AA-5 .. | JAZZ SECURITIES DAC 4.375 01/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 754,392 .850,000 |.. . 848,456 |.. . 762,986 .86 . 848,716 |. (94,324)). ...(94,324) ..01/15/2029 .
472481-AA-8 .. | JEFFERSON CAPITAL HOLDIN 6 08/15/2026 ....... |.. ..05/18/2023 . [ VARIOUS K ...574,288 |... .... 700,000 ....700,000 . 580,307 .......... 700,057 |.... TP (125,770)(........ (125,770)|.... ..08/15/2026 .
489399-AN-5 ...| KENNEDY-WILSON INC 4.75 02/01/2030 ......euue | oennnn ..06/22/2023 . | GOLDMAN SACHS & CO LLC |ooeeeeeeeeeeiiiiiinns oo 602,392 |............. 800,000 |............ 785,375 [o.vvvnnnnnee 611,744 |.......... 374,573 ...l 793 [ oo 175,366 [ | -7 VY O R (184,718)]........ (184,718) ..02/01/2030 .
SINKING FUND REDEMPTION
50152#-AL-1 .. |KNIK TRIP INC 4.08 05/24/2037 Private ....... |....... L 1172472023 [ e e [ 206,094 |............. 206,094 |............ 296,004 |............ 206,002 |ooeeeiieieiieeeens o3 e e B [ 206,094 [ | e ..05/24/2037 .
50168Q-AC-9 .. |LABL INC 5.875 11/01/2028 ..........eevvvvvvnnns . ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...432,345 |... .... 475,000 ... 471,642 . 406,249 |.. ..(39,964)|.......... (39,964))... ..11/01/2028 .
50201D-AD-5 .. |LCPR SR SECURED FIN DAC 5.125 07/15/2029 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 605,339 .725,000 |.. 747,726 |.. .606,666 (133,909)). . (133,909) ..07/15/2029 .
505742-AP-1 .. | LADDER CAP FIN LLLP/CORP 4.75 06/15/2029 .... ..06/22/2023 . [ VARIOUS ... 637,973 .800,000 |.. . 797,993 |.. . 645,928 (160,106)|. . (160, 106) ..06/15/2029 .
513075-BW-0 .. | LAMAR MEDIA CORP 4.875 01/15/2029 .. ..05/05/2023 . [ VARIOUS ... 566,459 .600,000 |.. .631,500 |.. . 554,184 . (52,700)]. .. (52,700) ..01/15/2029 .
513272-AE-4 .. |LAMB WESTON HLD 4.375 01/31/2032 ..............[....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...331,478 |... .. 375,000 ... 375,938 . 327,420 |.. ..(44,305)[..........(44,305)|... ..01/31/2032 .
ROBERT W BAIRD & CO INC
52604D-AC-6 .. |LFT 2021-2A C 3.09 04/20/2032 ABS ............ [....... L.01/24/2023 [ e e e 572,37 [euvvvrinnnnns 695,000 |............ 694,874 |............ 694,813 |..ooeeeeee e 2 PO P O R 694,815 [ ferninns (122,444)|........ (122,444)|.............. 2,148 [..04/20/2032 .
531543-AF-3 ...|LIBERTY UNIVERSITY 3.338 03/01/2034 ..........|....... ..04/05/2023 . ..1,000,000 |.......... 1,000,000 |......... 1,069,660 ..(54,450)..........(54,450)|... ..03/01/2034 .
54054*-AA-0 .. | LOGAN BORROWER LLC 2.18 02/15/2025 PRIVATE . ..12/15/2023 . ..1,004,061 |... . 1,004,061 ......... 1,004,061 ..1,004,061 |.... ..02/15/2025 .
55283T-AA-6 .. |MF1 2021-FL6 A FLT 07/16/2036 CRE . ..12/18/2023 . MBS PAYDONN . 23,323 ...23,323 |. ..07/16/2036 .
55284A-AA-6 .. |MF1 2021-FL7 A FLT 10/16/2036 CRE .. ..12/18/2023 . | MBS PAYDONN ..5,043)... ....5,043 ).... ..10/18/2036 .




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

8'vl3

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
55285B-AA-3 .. |MF1 2022-FL10 A FLT 09/17/2037 CRE ........... ..09/06/2023 . [ GOLDMAN SACHS & CO LLC .... 170,000 .... 169,150 169,505 |evvviiiiiiiiiens e 1,212 [ 1,212 |l 9,253 |..09/17/2037 .
55342U-AJ-3 ...|MPT OPER PARTNERSP/FINL 4.625 08/01/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .900,000 |.. 727,875 |.. (56,993) ..08/01/2029 .
55389T-AA-9 .. | MVIOT 2021-1WA A 1.14 01/22/2041 ABS . ..12/20/2023 . (MBS PAYDOIN .. . 192,590 |.. 192,638 |.. ..01/22/2041 .
55400E-AB-5 .. | MVWOT 2020-1A B 2.73 10/20/2037 ABS ..12/20/2023 . MBS PAYDONN .. 113,500 .. 114,179 ..10/20/2037 .
WELLS FARGO SECURITIES
55822B-AG-0 .. | MDPK 2021-52A C FLT 01/22/2035 LL ..08/09/2023 . [LLC .ooevvviiiiiiiiiiiiiiii e | 734,160 [....ovveeeee 750,000 |....cceeuen. 750,000 [ooeeeeeeeenn 751,737 | [T L 88T [ e TB2,188 | (18,028)......... (18,028) ..01/22/2035 .
55953U-AE-4 ...|MAGNE 2021-30A C FLT 10/25/2034 LL .... ..08/09/2023 . [MORGAN STANLEY . ...738,075 |... .... 750,000 .... 750,000 . . (14,340)(......... (14,340)|... ..10/25/2034 .
57119H-AA-8 .. | MLR 2022-1A A1 3.372 07/20/2023 ABS .. . ..04/20/2023 . MBS PAYDONN ... 114,684 |... .. 114,684 ... 114,684 . . ..07/20/2023 .
57164P-AH-9 .. |MARRIOTT OWNERSHIP RESOR 4.5 06/15/2029 ..... ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |. 680,912 |... 796,444 ....665,712 |.. ..06/15/2029 .
573874-AL-8 .. |MARVELL TECHNOLOGY INC 4.2 06/22/2023 ....... ..06/22/2023 . [MATURITY .....ovvvnnnnnnnee K ,000,000 |.......... 1,000,000 |......... 1,040,800 . 1,011,444 |.. ..06/22/2023 .
JP MORGAN SECURITIES
576339-CX-1 .. |MCCT 2022-4A B 6.24 04/21/2029 ABS . A ..01/27/2023 . [LLC . 228,542 |. . 220,000 |.. .219,914 |.. . 220,135 . ..220, K ..04/21/2029 .
57701R-AM-4 .. | MATTAMY GROUP CORP 4.625 03/01/2030 ..06/22/2023 . | GOLDM 568,709 .660,000 |.. .661,452 |.. . 539,385 (23) 661 150 |. ..03/01/2030 .
59590A-AA-7 .. |MIDCAP FINANCIAL 5.625 01/15/2030 ..... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 965,625 ..1,250,000 |.. ,234,685 |.. . 1,011,200 ..757 ..1,237,491 |. ..01/15/2030 .
606822-BA-1 .. |MITSUBISHI UFJ FIN GRP 3.761 07/26/2023 ..07/26/2023 . [MATURITY ... ,000,000 . 3,000,000 |.. ,136,300 |.. . 3,047,868 (47 868) ..3,000,000 |. ..07/26/2023 .
615394-AN-5 .. |MOOG INC 4.25 12/15/2027 .....ccoeeeeeiiieinnnns . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 724,893 |... 785,000 785,899 .. 725,199 |.. .. (228)]... 783,739 |.... ..12/15/2027 .
SECURITY CALLED BY
617446-87-9 .. | MORGAN STANLEY VAR 11/10/2023 ........ccccoeees|oeeeenn ..10/11/2023 . [ ISSUER at 100.000 ...... |oeeeeeeirreeiininnnns Joeeeenes 1,500,000 |.......... 1,500,000 |......... 1,502,115 |......... 1,500,563 |...oevvveiiiiiiiins fooreiiiinns (X)) R T, (483) |oeeeeeeeeeeeeeens [ 1,500,080 ..11/10/2023 .
624758-AF-5 .. |MUELLER WATER PRODUCTS 4 06/15/2029 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 802,879 712,108 |.. . ..06/15/2029 .
62482B-AA-0 .. | MEDLINE BORROWER LP 3.875 04/01/2029 . . ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |... . ,154,815 967,152 |......... . . . R U (135,124) ..04/01/2029 .
62854A-AN-4 .. |UTAH ACQUISITION SUB 3.95 06/156/2026 .........|....... ..08/28/2023 . [ BARCLAYS CAPITAL ..o |ovnenniiieiiiieneenes | 1,414,140 [.......... 1,500,000 |......... 1,482,856 |......... 1,492,871 |ovvvviiiiiiiiiiiens [ LI (U U N L S[U FOURUURRPR R 1,494,361 [ [ (80,221) ..06/15/2026 .
SECURITY CALLED BY
62877C-AA-1 .. |NAC AVIATION 29 DAC 4.75 06/30/2026 .......... D...... .. 1171472023 L[ ISSUER ....ovvvvvvvvvinnnnns oeeeeeeeeeeeneeeeeees o, 247,041 [ooovvnnnnnns 247,041 ............ 247,041 [oennnnnnns 201,309 |........... 45,754 | [0 PSRRI RN LUK T O I 247,046 [..oeenniiiiiins [, (£5)] PO (5] IR 12,907 |..06/30/2026 .
SINKING FUND REDEMPT ION
62027#-AS-5 .. |NFL VENTURES LP 3.02 04/15/2035 Private .....|....... ..10/15/2023 . ... 343,564 .... 343,564 ..04/15/2035 .
629377-CE-0 .. |NRG ENERGY INC 5.75 01/15/2028 ........cevvvees [ oeennns ..06/22/2023 . | GOLDMAN SACHS & CO LLC . . .. 495,000 ... 523,859 ..(2,253)]... ..01/15/2028 .
629377-CH-3 ...|NRG ENERGY INC 5.25 06/15/2029 ................ | ....... ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |. 346,767 |... 417,705 ..(1,926)]... ..06/15/2029 .
637432-MV-4 .. |NATIONAL RURAL UTIL COOP 3.4 11/15/2023 .....[....... ..08/25/2023 . [PERSHING LLC ............. K ,984,130 |.......... 3,000,000 |......... 3,198,420 (52,848)|... ..11/15/2023 .
WELLS FARGO SECURITIES
63902H-AN-9 ...|NATURE CONSERVANCY (THE 1.611 07/01/2030 ... |....... ..08/28/2023 . [LLC 175,445 |.......... 1,500,000 |......... 1,500,000 ..1,499,998 |.. . . . R U ..07/01/2030 .
63935B-AA-1 .. |NAVSL 2020-HA A 1.31 01/15/2069 ABS ..........[....... ..12/15/2023 . (MBS PAYDOIN .. 139,600 |... 139,600 [..evvvrenns 131,617 ... 138,072 |.. , . 1, | , PPN ..01/15/2069 .
63935C-AB-7 .. |NAVSL 2019-FA A2 2.6 08/15/2068 ABS ..........[....... ..12/15/2023 . [MBS PAYDOIN .. ...109,593 |... .... 109,593 .... 108,231 . 109,337 |.. ..08/15/2068 .
63941B-AB-1 .. |NAVSL 2019-A A2A 3.42 01/15/2043 ABS .........[....... ..05/05/2023 . ...648,057 |... .... 665,761 .... 652,940 . 654,744 |.. ..(9,362)f... ..01/15/2043 .
63941H-AA-0 .. |NAVSL 2020-DA A 1.69 05/15/2069 ABS ..12/15/2023 . ... 123,213 .... 116,470 121,845 |.. ..05/15/2069 .
63942G-AA-1 .. |NAVSL 2021-FA A 1.11 02/18/2070 ABS .. ..12/15/2023 . MBS PAYDONN .. 55,680 |.. ..48,481 |.. 54,647 ..02/18/2070 .
63942J-AA-5 ...|NAVSL 2021-CA A 1.06 10/15/2069 ABS ..05/05/2023 . [ VARIOUS ... . 744,109 |.. .644,119 |.. . 650,206 ..10/15/2069 .
63942-AA-8 .. |NAVSL 2022-A A 2.23 07/15/2070 ABS . ..12/15/2023 . MBS PAYDONN 18,008 ..07/15/2070 .
64035G-AB-5 .. |NSLT 2021-CA AFX 1.32 04/20/2062 ABS . . ..12/20/2023 . MBS PAYDONN . . . . 484,134 |.. . . . . . | . U U ..04/20/2062 .
64083Y-AA-9 .. |NESCO HOLDINGS Il INC 5.5 04/15/2029 .........[....... ..06/22/2023 . [VARIOUS ....oovvvvviniivninsoeneiiieieieeeeeeeens |, 201,434 |............. 320,000 |............ 332,656 [....vuvnnne. 282,160 [...vvveeee 46,731 oot (1A70) ]+ [ 45,561 [ [ 7,721 [ e (36,287)|......... (36,287) ..04/15/2029 .
JP MORGAN SECURITIES
64110L-AT-3 .. |NETFLIX INC 5.875 11/16/2028 ................... | ...l ..01/13/2023 L [LLC wovvvvvviiiiiiiiiiiiii e e 778,125 [cvvvvvnnnnns 750,000 |..cevveeeens 763,177 | 761,971 [ovvvviiiiiiiiiiinns [ 50 |ooeeieeeiee e [STU N PO A 762,021 |..ooooeeeeens ..11/15/2028 .
644393-AB-6 .. |NEW FORTRESS ENERGY INC 6.5 09/30/2026 ...... | ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 945,000 .... 932,663 ..09/30/2026 .
651229-Al-6 .. |NEWELL BRANDS INC 5.2 04/01/2026 ..............|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 750,000 ....730,875 ..04/01/2026 .
651229-BC-9 ...|NEWELL BRANDS INC 6.375 09/15/2027 .......cco |.oeeenn ..04/24/2023 . [ VARIOUS .... 500,000 ....500,000 . . ..09/15/2027 .
65336Y-AN-3 .. |NEXSTAR MEDIA INC 4.75 11/01/2028 ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 750,000 ... 765,661 (107,456 ........ (107,456)|... ..11/01/2028 .
JP MORGAN SECURITIES
65357L-AJ-4 .. |NIAPK 2019-1A AR FLT 07/17/2032 LL . D......|..06/27/2023 . .... 500,000 ....488,500 . 489, U N I O 1,491 |... ..07/17/2032 .
654902-AC-9 ...|NOKIA 0YJ 6.625 05/15/2039 ........ ..06/22/2023 . [ VARIOUS . . 695,000 |.. .888,413 |.. . 665, 164 (207,941)|. . (207,941) ..05/15/2039 .
669771I-AR-0 .. |NOVA CHEMICALS CORP 5.25 06/01/2027 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .625,000 |.. 674,155 |.. . 561,463 (100,641)]. . (100,641) ..06/01/2027 .
6697711-AS-8 .. |NOVA CHEMICALS CORP 4.25 05/15/2029 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 700,000 ....700,875 ... (134,596)|........ (134,596)]... ..05/15/2029 .
670001-AH-9 .. |NOVELIS CORP 3.875 08/15/2031 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 850,000 .... 784,661 . (95,809)|......... (95,800)... ..08/15/2031 .
67052N-AB-1 .. | NUFARM AUSTRALA/AMERICA 5 01/27/2030 ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 740,000 ... 740,000 . (80,189)]......... (80,189)|.... ..01/27/2030 .
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67059T-AF-2 .. |NUSTAR LOGISTICS LP 6 06/01/2026 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 740,000 ... 797,202 LT14,714 .. ...64,840 [...........(5,517)]... ...50,323 |... (53,968)|..........(53,958)|... ..06/01/2026 .
67571B-AA-1 .. | OCTL 2023-1A A 5.87 05/21/2029 ABS . ..12/20/2023 . (MBS PAYDOIN .. ...92,001 .. 02,894 | e fe T8 [ flTE | [0 92,001 i [ K ..05/21/2029 .
677400-AH-9 .. | OHIO NAT FINANCIAL SRVS 6.8 01/24/2030 . ..04/26/2023 . [VARIOUS ... .700,000 |.. . 799,757 |.. . 783,567 (116,307)]. . (116,307) ..01/24/2030 .
67777L-AD-5 .. | O EUROPEAN GROUP BV 4.75 02/15/2030 . ..06/22/2023 . | GOLDMAN SACH . 750,000 |.. . 753,263 |.. . 664,328 . (81,275)[. .. (81,275) ..02/15/2030 .
680665-AL-0 .. | OLIN CORP 5.625 08/01/2029 ........cevvvvvvvennns| -2 ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...815,000 ...851,675 L772,791 .. . (72,483) (72,483)... ..08/01/2029 .
SECURITY CALLED BY
68218F-AA-Q .. | OMNI T3 DAC AAA1 VAR 03/20/2029 Private ..... D...... ..06/20/2023 . [ ISSUER .....evvvvvvvvnnnnnns oeeeeeeieeeeeeeeeeees o, 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [oevvveerrrrrrrnnnns fooreeeiiiiiiinn 1o e U e 5,000,001 |.oeeeeeiiieiiiens e, ()] PO ()] AN 162,024 |..03/20/2029 .
SECURITY CALLED BY
68218F-AE-1 .. | OMNI T3 DAC AAA5 VAR 03/20/2029 Private ..... D......|..10/18/2023 .| ISSUER ...5,000,000 |.......... 5,000,000 |......... 5,000,000 .5,000,000 |[.. ..5,000,001 (N]-... (1)]. ...282,960 [..03/20/2029 .
68245X-AH-2 .. | 1011778 BC / NEW RED FI 3.875 01/15/2028 ... |A......|..06/22/2023 .| GOLDMAN SACHS & CO LLC 705,591 |... 775,000 |...cevennns 775,703 ....698,035 |.. ... 774,871 |.... . (69,280)].... .... 23,441 (..01/15/2028 .
686227-AA-9 .. | ORGANON & CO/ORG 4.125 04/30/2028 .............[....... ..06/22/2023 . [ VARIOUS .... 475,000 ....470,186 . 420,627 |.. . ..471,084 |.... . (47,792) .... 12,845 (..04/30/2028 .
686227-AB~7 .. | ORGANON & CO/ORG 5.125 04/30/2031 .........oooo.onnnn .06/22/2023 . | GOLDMAN SACHS & CO LLC .... 900,000 ....919,370 . 779,598 |.. ..(1,044)[... (166,548) .... 30,238 [..04/30/2031 .
69073T-AT-0 .. | OWENS-BROCKWAY 6.625 05/13/2027 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 589,000 ....636,125 . 673,274 |.. ..(6,526)]... . (24,488)].... .. 23,955 [..05/13/2027 .
69144A-AA-7 .. | OXFIN 2020-1A A2 3.101 02/15/2028 ABS .......[....... ..12/15/2023 . [MBS PAYDOIN .............. | ... 475,717 ... 482,214 . 475,934 |.. - (217)]... ..02/15/2028 .
69335P-DP-7 ...|PFSFC 2020-A A 1.27 06/15/2025 ABS .... ..06/15/2023 . [MATURITY .....cceennnnnn | .... 250,000 ... 243,486 . ..06/15/2025 .
69336V-AB-7 .. |PGT INNOVATIONS INC 4.375 10/01/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 820,000 ...815,792 . 816,267 |.... . (45,647)].... ..10/01/2029 .
SUNTRUST BANK/ATLANTA
69354N-AD-8 ...|PRA GROUP INC 5 10/01/2029 ..05/10/2023 . 560,906 |... 775,000 |..ccvvenens 776,222 ... 641,502 |.. . K 775,682 |.... (214,776) ..10/01/2029 .
70014L-AC-4 .. | PARK AEROSPACE HOLDINGS 4.5 03/15/2023 D. ..03/15/2023 . [MATURITY 2,000,000 . 2,000,000 |.. .2,000,000 |.. ,999,954 .46 ..2,000,000 |oevviiiiiiiiiins oo K ..03/15/2023 .
701370-AL-2 .. | PARKLAND CORP 4.625 05/01/2030 ......... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 606,214 .700,000 |.. .701,313 |.. . 583, 156 ...(28) . 701,000 |. . (94,786)|. ..05/01/2030 .
70339P-AA-7 .. | PATTERN ENERGY OP LP/PAT 4.5 08/15/2028 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 649,442 .715,000 |.. 727,754 |.. 641,727 ..(1,123) ..722,621 |. . (73,179)[. ..08/15/2028 .
706451-BC-4 .. | PETROLEQS MEXICANOS 8.625 12/01/2023 .... ..12/01/2023 . [MATURITY ... ,300,000 . 1,300,000 |.. . 1,027,000 |.. ,269,269 ..30,731 1,300,000 |eeeeiiiiiiiiiins oo K ..12/01/2023 .
709599-AX-2 .. | PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 ..12/19/2023 . [ VARIOUS ... . 4,000,000 |.. . 4,103,920 |.. . 4,047,801 (9,177) ..4,038,625 |. (226,530)). . (226,530) ..04/01/2027 .
714295-AA-0 .. | PERRIGO FINANCE UNLIMITD 4.9 12/15/2044 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .700,000 |.. .634,195 |.. . 470,358 ...761 (111,734)|. . (111,734) .. 12/15/2044 .
71677K-AA-6 .. | PETSMART INC/PETSMART FI 4.75 02/16/2028 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .950,000 |.. .987,750 |.. .860,871 ..(3,670) . (93,381)[. .. (93,381) ..02/15/2028 .
71953L-AA-9 .. | WILLIAMS SCOTSMAN INC 6.125 06/15/2025 ...... [....... |.. 06/22/2023 . | GOLDMAN SACHS & CO LLC .... 525,000 ....557,970 . 523,388 |.. ..(3,929)[... (12,498)|... ..06/15/2025 .
723787-AU-1 .. | PIONEER NATURAL RESQURCE 0.55 05/15/2023 ....[....... ..05/15/2023 . [MATURITY ....ccceennnnnn | ..1,500,000 |......... 1,499,910 21,499,066 |oeeveviiiiiiiiniins [l 3 e 38 [ [0 1,600,000 [ e [ ..05/15/2023 .
737446-AR-5 .. | POST HOLDINGS INC 4.5 09/15/2031 ......... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .700,000 |.. .695,310 |.. . 591,262 ..696, K (101,504)|. . (101,504) ..09/15/2031 .
740212-AM-7 .. | PRECISION DRILLING CORP 6.875 01/15/2029 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC .515,000 |.. 514,446 |.. . 482,581 514 503 |. . (46,579)[. (46,579) ..01/15/2029 .
74166Y-AA-8 .. | PROSE 2019-1A A2 4.475 07/30/2049 ABS ...... ..01/30/2023 . [MBS PAYDOUN ........ocooes |oovenniiiiiiiiiiiiins oo 9,563 [ 9,563 |.. .. 10,178 |.. ..9,575 TR T O O AN ..07/30/2049 .
74168L-AA-4 .. | PRINO WATER HOLDINGS IN 4.375 04/30/2029 .. ..06/22/2023 . | GOLDMAN SACHS & €O LLC |. 905,000 |.. .895,872 |.. 781,504 ..897,55¢4 |. ..04/30/2029 .
SINKING FUND REDEMPTION
743520-AA-5 .. | AMAZON MARKHAM IL 2.98 10/10/2041 Private .. |....... L. 12/10/2023 [ e e [ 110,538 | 110,538 |..evveennns 110,538 |............ 110,539 [oevvviiiiiiiiiiiins fooeeeeeeiies e fo e [ (O O N ..10/10/2041 .
T47262-AY-9 .. |QVC INC 4.75 02/15/2027 ...cceovvveeeeeeeeeneeens [ | 06/22/2023 . | GOLDMAN SACHS & CO LLC |.oeeeeeeeiiiiiiiiiens oo 513,835 |.ooeeeeeenns 825,000 |............ 863,150 |............ 583,424 |.......... 269,175 |........... (K1) R R, 266,049 |....ooooeeiiiiins fonnnnnnne 849,473 |.eeveeiin v (335,638)]........ (335,638) ..02/15/2027 .
SINKING FUND REDEMPTION
750731-AA-9 .. | AUTUMN WIND HQ LLC 3.744 02/10/2049 Private |....... 1271072023 [ e e [ 9,430 [ooeiiiiiinns 9,430 |.eeeeieeies 9,430 [ouvnvniinnnnnnn 0,430 [ e e e e L9030 e e ..02/10/2049 .
751277-AR-5 .. |NESTLE PURINA PETCARE C 8.125 02/01/2023 ....{....... ..02/01/2023 . [MATURITY ....coeennnnnn |- .. 5,000,000 |......... 4,766,150 ..02/01/2023 .
75281A-BK-4 .. | RANGE RESOURCES CORP 4.75 02/15/2030 .........|[....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC . (76,308)......... (76,303)|... ..02/15/2030 .
76119L-AB-7 .. |RESIDEQ FUNDING INC 4 09/01/2029 .........evvvs | eeeenn ..06/22/2023 . | GOLDMAN SACHS & CO LLC ....610,000 .... 595,500 . (87,653) (87,653)... ..09/01/2029 .
7728%K-AA-3 .. |ROCKCLIFF ENERGY Il LLC 5.5 10/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC .670,000 |.. .672,975 |.. . (70,620)]. .. (70,620) ..10/15/2029 .
77578J-AC-2 .. |ROLLS-ROYCE PLC 5.75 10/16/2027 ............... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 695,000 ... 757,064 . (62,691)]......... (62,691)f... ..10/15/2027 .
78448Y-AB-7 .. | SMB 2021-A A2A1 FLT 01/15/2053 ABS . ..12/15/2023 . MBS PAYDONN ..01/15/2053 .
T8440M-AA-4 .. | SMB 2021-D A1A 1.34 03/17/2053 ABS . ..12/15/2023 . MBS PAYDONN . ..03/17/2083 .
78449Y-AA-8 .. | SMB 2021-B A 1.31 07/17/2051 ABS ... ..12/15/2023 . [MBS PAYDOIN .............. | ... 191,477 .... 180,532 ..07/17/2051 .
78454L-AW-0 .. | SM ENERGY CO 6.5 07/15/2028 ..........cceeeeeee [ oo ..06/22/2023 . | GOLDMAN SACHS & CO LLC ... 655,000 ...652,850 . (26,466)/......... (26,466)|... ..07/15/2028 .
78466C-AC-0 .. | SS&C TECHNOLOGIES INC 5.5 09/30/2027 .........|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 785,000 |.....cceunn. 818,911 (48,393) ... (48,393) ..09/30/2027 .
SECURITY CALLED BY
784710-AB-1 .. | SSM HEALTH CARE 3.688 06/01/2023 ... ..04/21/2023 . [ ISSUER ..1,000,000 |.......... 1,000,000 |......... 1,017,520 . 1,002,852 |.. ,000,062 |.... ..06/01/2023 .
78485l1-AA-7 .. | STWD 2019-FL1 A FLT 07/15/2038 CRE . ..11/15/2023 . MBS PAYDOIN .. 103,659 |... 103,691 103,659 |.... ..07/15/2038 .
81105D-AA-3 .. | SCRIPPS ESCROW 11 INC 3.875 01/15/2029 ...... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...810,949 |... ..1,025, ....903,767 ...163,368 |.... .. (188,351)[........ (188,351)|... ..01/15/2029 .
81725l1-AK-9 .. | SENSATA TECHNOLOGIES BV 4 04/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC 797,481 .900,000 |.. . 899,556 |.. 118,144 |. . N (100,782)]. . (100,782) ..04/15/2029 .
817565-BT-0 .. | SERVICE CORP INTL 7.5 04/01/2027 ..............|.ceeet |.. 06/22/2023 . | GOLDMAN SACHS & CO LLC ..1,218,000 |.......... 1,200,000 ,406,332 ...145,298 |......... (17,330))... ,350,564 |.... .. (132,564)]........ (132,564)]... ..04/01/2027 .
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82088K-AK-4 .. | SHEA HOMES LP/FNDG CP 4.75 02/15/2028 ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...571,363 |... .... 650,000 ....0654,723 . 567,996 |.. ...86,271 |.... ....84,866 |... . (81,499)[......... (81,499)|... ..02/15/2028 .
82481L-AC-3 .. | SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .. ..09/23/2023 . [MATURITY 258,000 . 258,000 |.. . 265,580 |.. . 260,728 .(2,728) K ..09/23/2023 .
820259-BA-7 .. | SINCLAIR TELEVISION GRO 4.125 12/01/2030 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...653,830 |.......... 1,000,000 |......... 1,000,000 (346,269) ..12/01/2030 .
82967N-BG-2 .. | SIRIUS XM RADIO INC 4.125 07/01/2030 .........|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ....825,000 |............ 781,193 ... (122,507) ..07/01/2030 .
832248-AZ-1 .. | SMITHFIELD FOODS INC 4.25 02/01/2027 .........|....... ..08/28/2023 . BARCLAYS CAPITAL ........| ..2,560,000 |......... 2,615,551 .. (208,976) ..02/01/2027 .
SG AMERICAS SECURITIES
83368R-AT-9 .. | SOCIETE GENERALE 3.875 03/28/2024 ..03/24/2023 . [LLC ..1,000,000 |......... 1,053,190 . (49,517)[.... ..03/28/2024 .
83300U-AF-4 .. | SOFI 2020-C AFX 1.95 02/15/2046 ABS .. ..12/15/2023 . (MBS PAYDOIN .. ..02/15/2046 .
83545G-BD-3 ...| SONIC AUTOMOTIVE INC 4.625 11/156/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..11/15/2029 .
83715R-AH-5 .. | SCSLC 2015-A A FLT 01/25/2036 ABS ............ ..12/26/2023 . [MBS PAYDOIN .............. | ..01/25/2036 .
SECURITY CALLED BY
845467-AN-9 .. | SOUTHNESTERN ENERGY CO 7.75 10/01/2027 .. ..02/22/2023 . [ ISSUER ... .725,000 |.. . 725,000 |.. (128)]. (128)]. ..10/01/2027 .
845467-AT-6 .. | SOUTHNESTERN ENERGY CO 4.75 02/01/2032 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .. 315,000 ...315,000 . (39,307)[......... (39,307)|... ..02/01/2032 .
ING FINANCIAL MARKETS
84756N-AD-1 .. | SPECTRA ENERGY PARTNERS 4.75 03/15/2024 .....|....... .08/25/2023 . [LLC ovvvvvveviiiiiiiiiiieeis e [ 2,483,500 oo 2,500,000 |......... 2,627,775 .(44,893)]... . (37,928) (37,928)... ..03/15/2024 .
84762L-AX-3 .. | SPECTRUM BRANDS INC 3.875 03/15/2031 .... ..06/22/2023 . | GOLDMAN SACHS & CO LLC . 835,000 |.. .806,965 |.. 1,29 (135,514)). . (135,514) ..03/15/2031 .
84858*-AA-5 .. | SPIRIT AIRLINES 5.11 02/15/2023 Private .....|....... ..02/15/2023 . [MATURITY ....cceennnnnn | .. 2,600,000 |......... 2,600,000 |..........2,599,534 |....ooooiiiiiiiiin fornnnnnnnnnnnndd88 [ [ 486 [ |00 2,600,000 | e [ ..02/15/2023 .
SPIRIT AIRLINES 2015-1 4.93 04/01/2023
848588-AA-3 .. |Private .......ccccevviiiiiiiiiiiiiiiiii [ e ..04/01/2023 . [ MATURITY ... ..1,992,000 |... ..1,992,000 |......... 1,992,000 . 1,988,519 |.. ..04/01/2023 .
848609-AA-1 .. | SPIRITS NEWCO LLC 5.3 03/31/2033 Private ....|....... |.. 12/31/2023 . | VARIOUS .... 189,028 |... .. 189,028 |............ 189,028 .. 189,030 |.. ..03/31/2033 .
MERRILL LYNCH PIERCE
85205T-AN-0 .. | SPIRIT AEROSYSTEMS INC 9.375 11/30/2029 .....[....... ..05/03/2023 . [FENNER & SMITH INC ..... |oeeeeeeiiiiiiiiiieins | 1,123,500 |.......... 1,050,000 |......... 1,050,000 |.......... 1,053,455 ..o foniiiiiiiins 121 [ [ L2 T R A 1,053,576 [ [ 69,924 |........... 69,924 |............. 44,297 |..11/30/2029 .
CREDIT AGRICOLE
85207U-AH-8 .. | SPRINT LLC 7.125 06/15/2024 .......evvvvvvvvnnns [ eeeennn ..06/22/2023 . [SECURITIES USA INC ..o |oeeeeeeiiiiiiiiiieins | 1,009,940 |.......... 1,000,000 |......... 1,153,750 |......... 1,017,920 |........... 58,721 |......... (2306553 | IO AR 33,965 [oeeeiiiiiiiiinn feveeees 1,051,885 |oooeeeeeeeeeiiees oo (41,945)|.......... (41,945)).....cccet 39,802 |..06/15/2024 .
85236F-AA-1 .. | SMYRNA READY MIX CONCRET 6 11/01/2028 ....... [....... ..06/22/2023 . [ GOLDMAN SACHS & CO LLC |.oeeeeeeeeeeeieieiens |oeeeeeeens 710,311 | 760,000 |.....ceeue.. 782,757 |.ooeeennnnn 679,622 |........... 97,337 |oeveeeens (1,820) e [, [0 VA O I 775,140 | [ (64,829)......... (64,820)[.......0euns 29,767 |..11/01/2028 .
BNP PARIBAS SA/NEW YORK
85236K-AD-4 .. | SIDC 2020-1A A2 1.893 08/25/2045 ABS .........[....... ..08/03/2023 . [NY ..eovvvviiiiiiiiiiiiiiiens e e 45,260 [, 50,000 [.evvvrrnnns 44,406 ..08/25/2045 .
853496-AC-1 .. | STANDARD INDUSTRIES INC 5 02/15/2027 .........|....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC .... 630,000 ....655,074 , ..02/15/2027 .
853496-AG-2 .. | STANDARD INDUSTRIES INC 4.375 07/15/2030 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .660,000 |.. .657,543 |.. 540 646 117,224 657 870 |. ..07/15/2030 .
85571B-AW-5 .. | STARWOOD PROPERTY TRUST 3.75 12/31/2024 ..01/17/2023 . [VARIOUS ... .800,000 |.. .800,000 |.. . 757,352 42,716 . 800,068 |. .. 12/31/2024 .
86765L-AN-7 .. | SUNOCO LP/FINANCE CORP 5.875 03/15/2028 ..06/22/2023 . | GOLDMAN SACHS & CO LLC .230,000 |.. .230,000 |.. . 218,052 11,968 ..230,020 |. ..03/15/2028 .
86765L-AT-4 .. | SUNOCO LP/FINANCE CORP 4.5 05/15/2029 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC . 1,000,000 |.. . 1,019,982 |.. .874,670 139,244 ..1,013,914 |. ..05/15/2029 .
86787E-BC-0 .. | TRUIST BANK 3.2 04/01/2024 ... ..08/25/2023 . | PERSHING LLC . ,966, 380 . 2,000,000 |.. . 2,079,560 |.. (24,611) ..2,019,772 |. ..04/01/2024 .
87020P-AL-1 .. | SWEDBANK AB 0.6 09/25/2023 .. ..09/25/2023 . [MATURITY .1,500,000 |.......... 1,500,000 |......... 1,507,455 (2,342) ..1,500,000 |.... ..09/25/2023 .
MUFG SECURITIES
87167N-DG-7 .. | SYMP 2020-23A CR FLT 01/15/2034 LL ........... D...... ..08/09/2023 . [AMERICAS INC ...ocooeeeiis oo e 734,250 | 750,000 |.....ceeunn. 750,000 |...coeennnns 751,101 [oeeeiiiiiiiiiiiiees fooeeiiis K2 T R R B | e 751,432 [ v (17,182)[......... (17,182)]..cceeennnns 42,094 |..01/15/2034 .
JANE STREET EXECUTION
87264A-BR-5 .. | T-MOBILE USA INC 2.25 02/15/2026 ..............|....... ..06/22/2023 . [SERVICES LLC ..ooooveeeies oo el 701,480 | 760,000 762,649 |.ooooeeeeeiiiiiiins o (882) | e (552) [ [ 762,007 [ e (60,617)]......... (60,617) ..02/15/2026 .
87264A-BU-8 .. | T-MOBILE USA INC 2.625 04/15/2026 ............ ..06/22/2023 . BARCLAYS CAPITAL ........| 733,144 |... .... 790,000 , ... 797,002 |.. . (62,373)]..e (62,373)... ..04/15/2026 .
87265H-AF-6 .. | TRI POINTE HOMES INC 5.25 06/01/2027 . ..06/22/2023 . | GOLDMAN SACHS & CO LLC ,181,013 ..1,250,000 |.. 1,342,188 |.. . 1,109,950 .. 208,081 |. (129,414)). . (129,414) ..06/01/2027 .
87407R-AA-4 .. | TAL 2020-1A A 2.05 09/20/2045 ABS ..12/20/2023 . [MBS PAYDOIN ..... 656,250 . 656,250 |.. .655,988 |.. . 656,216 | o | ..09/20/2045 .
87901J-AH-8 .. | TEGNA INC 5 09/15/2029 ............. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 809,942 .950,000 |.. 975,758 |.. . 899,346 .70,051 |. , (157,623)|. . (157,623) ..09/15/2029 .
87927V-AM-0 .. | TELECOM ITALIA CAPITAL 6 09/30/2034 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..222,745 ... ... 275,000 ....279,813 ...(87)]... . (56,699)......... (56,699)... ..09/30/2034 .
879369-AG-1 .. | TELEFLEX INC 4.25 06/01/2028 ...............ooo | .. . |..06/22/2023 . [ GOLDMAN SACHS & CO LLC ...548,022 |... 600,000 |............ 585,000 1,117 |... . 587 760 |.... . (39,738)......... (39,738)... ..06/01/2028 .
87952V-AR-7 .. | TELESAT CANADA/TELESAT 5.625 12/06/2026 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 645,425 . 1,050,000 |.. . 1,050,246 |.. ... 129 ..1 050,264 |. (404,839)). . (404,839) ..12/06/2026 .
88033G-DB-3 .. | TENET HEALTHCARE CORP 5.125 11/01/2027 ......|....... .06/22/2023 . [ GOLDMAN SACHS & CO LLC ...856,935 |... 900,000 |.....cceuen. 932,647 .. (4,154)[... 911,146 |.... . (54,211)[....... (54,211)[... .. 11/01/2027 .
880336-D0-0 .. | TENET HEALTHCARE CORP 6.125 06/15/2030 ...... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ...729,810 |... .... 750,000 .... 750,000 . (21,612)[.... ..06/15/2030 .
88315L-AG-3 .. | TMCL 2020-2A A 2.1 09/20/2045 ABS .. ..12/20/2023 . [MBS PAYDOIN ..... 492,104 492,104 |.. . 491,958 |.. 04 | e A ..09/20/2045 .
883203-BU-4 .. | TEXTRON INC 4.3 03/01/2024 ..08/25/2023 . [MORGAN STANLEY . ,984,180 . 2,000,000 |.. . 1,996,020 |.. ..1 999 91 | . (15,811)[. .. (15,811) ..03/01/2024 .
88579Y-AY-7 .. | 311 COMPANY 2.875 10/15/2027 . ..02/17/2023 . [BARCLAYS CAPITAL . 912,500 . 1,000,000 |.. . 1,075,320 |.. . 1,055,107 .(1,450) .. 1,053,657 |. (141,157)|. . (141,157) ..10/15/2027 .
88607A-AA-7 .. | TBOLT 2019-1 A 3.671 11/15/2039 ABS .. ..08/09/2023 . | VARIOUS ...641,691 ... 769,056 |............ 688,786 .. 603,732 |.. ...99,618 ... 703,350 |.... . (61,659))......... (61,659)]... ..11/15/2039 .




Lvl3d

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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 Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
TILLMAN NETWORKS FIN [1 5 01/18/2031 PRIVATE SINKING FUND REDEMPTION
88B87#-AA-0 .. | vt | e L 12/16/2023 [ v [ [ 419,766 ... 419,766 |............ 419,766 [ feorrereieeeeen [ a7 PO IS 272 P IS 419,766 [o.vvvrereeiee Joeerererireee feoererirnnnees v 8,793 |..01/18/2031 .
TILLMAN NETWORKS FIN 11 5.35 26/10/2035 SINKING FUND REDEMPTION
886874-AB-7 .. | PRIVATE ... ..12/18/2023 .| ... .20,637 |- .. 20,637 |.. ..20,637 |.. .. 10/26/2031 .
89346D-AH-O .. | TRANSALTA CORP 7. ..06/22/2023 . | 6oL . 748,332 720,000 |.. .720,000 |.. .. 11/15/2029 .
893647-BE-6 .. | TRANSDIGM INC 6.25 03/15/2026 ....cevevevvves | weven ..01/10/2023 . [ MORGAN STANLEY .......... . ...621,556 |... ... 620,000 .. 625,425 ..03/15/2026 .
SECURITY CALLED BY
893647-BK-2 .. | TRANSDIGM INC 8 12/15/2025 ...eovoeenceeeas | v ..04/05/2023 . | 1SSUER +2.555,900 [............. 545,000 ....591,897 . L (11,010) v (11,010)]... .. 12/15/2025 .
902104-AC-2 .. | COHERENT CORP 5 12/15/2029 ... ..06/22/2023 . | GOLDMAN SACHS & €O LLC |. 454,325 500,000 |.. 500,000 |.. . 500,071 |. . (45,746)|......... (45,746) .. 12/15/2029 .
902674-YF-1 .. | UBS AG LONDON 0.375 06/01/2023 veve |Duces|-03/15/2023 . [UBS SECURITIES LLC ..... . ,950,000 |.... ,000,000 [......... 4,994,650 e 4,999,432 ... e (49,432) ... (49,432) ... ..06/01/2023 .
90320B-AA-7 .. | UPC BROADBAND FINCO BV 4.875 07/15/2031 ..... L ..06/22/2023 . | GOLDMAN SACHS & CO LLC 748,728 900,000 ..o 893,464 |...vcvvenr 749,250 [oovnenn 144,589 o253 [ [ 144,842 [ 894,002 |-vvvevereiees [ (145,364)]........ (145,364) ..07/15/2031 .
MERRILL LYNCH PIERCE
90473L-AA-0 .. | UNIFRAX ESCRON ISS CORP 5.25 09/30/2028 ... |....... ..06/02/2023 . [FENNER & SMITH INC ... . 305,775 |... 405,000 |............ 405,000 ...78,948 ... 405,090 |.... ..(99,315)..een (99,315))... ..09/30/2028 .
90932L-AH-0 .. |UNITED AIRLINES INC 4.625 04/15/2029 . ..06/22/2023 . | GOLDMAN SACHS & €O LLC ,035,325 . 1,140,000 |......... 1,175,977 |.. 179,028 1,166,861 (131,536)|........ (131,536) .. 04/15/2029 .
914906-AV-4 .. | UNIVISION COMMUNICATIONS 4.5 05/01/2029 ..06/22/2023 . | GOLDMAN SACHS & CO LLC 662,470 775,000 |.. 775,000 |.. 643,886 131,170 (112,586)|........ (112,586) ..05/01/2029 .
914906-AX-0 .. | UNIVISION COMMUNICATION 7.375 06/30/2030 .. ..06/22/2023 . | GOLDMAN SACHS & CO LLC 353,843 . 875,000 |.. .380,625 |.. . 358,838 (25,975) ...(25,975) ..06/30/2030 .
91845A-AA-3 .. | VZ SECURED FINANCING BV 5 01/15/2032 ....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 602,079 740,000 |.. 732,822 |.. . 595,012 . . (132,801) ..01/15/2032 .
92328\1-AB-9 .. | VENTURE GLOBAL CALCASIE 4.125 08/15/2031 ... ..06/22/2023 . | GOLDMAN SACHS & €O LLC |... ...539,490 [............. 635,000 .....635,000 . 541,344 |.. (95,570).... ..08/15/2031 .
92348A-AA-3 .. |VZOT 2019-C A1A 1.94 04/22/2024 ABS .. ..02/20/2023 . (MBS PAYDOIN ............. . ... 190,082 ... 189,592 .189,942 |.. .. 04/22/2024 .
92552-AL-4 .| VIASAT INC 5.625 04/15/2027 .......... ..06/22/2023 . | GOLDMAN SACHS & CO LLC 800,000 |.. 728,000 |.. 725,472 , ..04/15/2027 .
92564R-AA-3 .| VICI PROPERTIES / NOTE 4.25 12/01/2026 . ..04/26/2023 . | BARCLAYS CAPITAL ... 600,000 |.. 597,000 |.. . 597,393 . (24,190) . (24,190) .. 12/01/2026 .
92564R-AH-8 .| VICI PROPERTIES / NOTE 4.5 09/01/2026 .. 12/22/2023 . | GOLDMAN SACHS & CO LLC ,000,000 [......... 1,062,500 |.. ,043,930 .1, . (63,703)[. (63,703) ..09/01/2026 .
92840V-AA-0 .. | VISTRA CORP 5.5 09/01/2026 . ..06/22/2023 . | GOLDMAN SACHS & €O LLC |. ,070,000 [......... 1,093,940 |.. ,032,122 ..(4,870) ..1,071,970 |. (42,533) ..09/01/2026 .
VIVINT SOLAR A2 PROJ 00 4.7 12/28/2040 5L SINKING FUND REDENPTION
92854%-AA-2 .. | (Private) ..10/31/2023 . ... 705,768 ....705,768 .. (240)|... LT705,768 |-evererieieiene feerereireeee o .. 12/28/2040 .
92858R-AB-6 .. | VNED 02 UK FINAN 4.75 07/15/2031 ... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ..... 950,000 ....960,406 wene (569)]... ..07/15/2031 .
950810-AP-9 .. |WESCO DISTRIBUTION INC 7.25 06/15/2028 ... |....... ..06/22/2023 . | GOLDMAN SACHS & CO LLC ++.930,000 |......... 1,033,463 (15 617)|... (19,758)|... ..06/15/2028 .
969506-AE-2 .. | WILLIANS SCOTSMAN INC 4.625 08/15/2028 ...... |....... |.. 06/22/2023 . | GOLDMAN SACHS & €O LLC 10 450,000 [..one 461,799 . . . . (47,364) ..08/15/2028 .
988498-AR-2 .. | YUM! BRANDS INC 5.375 04/01/2032 .............. ceveeen |-.06/22/2023 .| GOLDMAN SACHS & CO LLC 800,000 |-..oveveve 800,000 1 740,432 |.. ...60,217 |... ... 800,648 |.... .. (40,368))... ..04/01/2032 .
EJ7066-33-9 .. | BARRY CALLEBAUT SVCS NV 5.5 06/15/2023 ...... ..06/15/2023 . | VARIOUS . ,000,000 [......... 1,017,500 . 1,001,103 |.. ,000,000 |.... ..06/15/2023 .
SINKING FUND REDEMPTION
P4001#-AA-8 .. |EOLICA MESA LA PAZ 5.98 12/20/2044 Private . |C...... . 12/20/2028 [ | [ 146,828 |...cooneee 146,823 ... 146,823 |............ 146,822 |.vcvcereiiiiiie e, e feoiiiiis L PO AR 146,823 [oeveriiicens oo [ | 4,108 |.. 12/20/2044 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 266,629,658 287,236,564 290,026,521 269,687,496 18,243,937 (530,076) 18,445 17,695,416 288,120,525 (21,529,880)|  (21,529,880) 9,580,252 XXX
46625H-J0-4 .| JPMORGAN CHASE & CO VAR PERP ... ‘..12/01/2023 .| vARIOUS ...5,000,000 [-......... 5,000,000 |......... 5,000,000 4,999,382 |.. ..4,999,193 ... rererenens. 367,969 |..01/01/9999 .
514666-AK-2 .. | LAND 0'LAKES INC 8 PERP ...... ..06/22/2023 .| GOLDMAN SACHS & CO LLC 378,000 |... 400,000 ]............ 431,000 ... 375,74 |.. . . . ... 416,608 |.... . (38,608))......... (38,608)|............. 16,978 |..01/01/9999 .
1309999999. Subtotal - Bonds - Hybrid Securities 5,378,000 5,400,000 5,431,000 5,375,126 44,331 (3,657) 40,674 5 415,801 (37,801) (37,801) 384,947 XXX
12769L-AB-5 .. | CAESARS RESORT COLLECTIO FLT 12/23/2024 SL . | ....... ..01/10/2023 . [VARIOUS ..o | [reeieine 1,853,680 |........... 1,853,680 |......... 1,855,997 [.vveene 1,839,555 [o.vvvvieirins [orereieieieine 19T [ [ 191 [oeeeeiriiees o 1,839,746 |.vovvcveecienns [ 13,934 | 13,934 v 36,171 |..12/23/2024 .
24521T-AJ-5 .| DEL MONTE FOODS INC FLT 05/16/2029 SL ....... | .eeeve. ..03/31/2023 . [VARIQUS ..o oo [eeeeeenes 910,696 [....eovnveve 915,400 |.vconvnene 906,246 |............ 885,650 -...vnnnnn 20,447 |- L7 3) F SR 47,501 | fereeieinns kX RTT N IR R (22,455) ... [CZRE55] 16,698 |..05/16/2029 .
CITIGROUP GLOBAL
440550-AC-9 .| HORIZON THERAPEUTICS USA FLT 05/22/2026 SL . |....... |..07/14/2023 . [MARKETS INC .. ... 1,936,149 |...........1,937,673 |......... 1,945,754 (2,928)] e (2,923)]... ..05/22/2026 .
45824T-BC-8 .. | INTELSAT JACKSON HLDG FLT 02/01/2029 SL ..03/31/2023 .| VARIOUS ... ...T77,668 |... .. 784,473 ...776,628 ee (B95)]..veveeenne. (695)... ..02/01/2029 .
SCIENTIFIC GAVES INTERNAT FLT 04/14/2029 SL
B0BT5AAT=8 . | e | e .07/17/2028 . [VARIOUS ... oo [ 644,879 ..o 646,750 |.......vv. 641,899 |- 837,857 |oveee 6,315 [ 381 [ oo 8,898 [oeiiies [ 644,553 [ e 3% ..04/16/2029 .
88103N-AK-6 .. | TERRAFORM PONER OPERATING FLT 5/21/2029 SL . |....... ..01/01/2023 .| VARIOUS ... v (2,300).... (2,300) ..05/21/2029 .
88103N-AL-4 .. | TERRAFORM PONER OPERATING FLT 05/21/2029 SL |....... ..07/10/2023 .| VARIOUS ... ...903,312 ... ... 917,700 ..903,935 . (14,358).... ..05/21/2029 .
AXALTA COATING SYSTENS US FLT 12/20/2029 SL
QOBATB-A-T . | e | e ..07/05/2023 . [VARIQUS ... o [ 979,023 |- 978,000 |-..oveee 968,220 |...oveene 968,220 974,016 [ovvevereees oo 5,007 .. 12/20/2029 .
SINKING FUND REDEMPTION
BL3836-72-5 .. | INTELSAT JACKSON HLDG FLT 02/01/2029 L ..... D......|..01/03/2023 .{... 24,143 ... ...24,143 .. 23,902 .. 28,514 |.. . LA . ..28,143 |.... o ..02/01/2029 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 8,027,250 8,055,519 8,020,315 7,953,004 80,474 14,841 95,315 8,048,408 (21, 164) (21,164) 287,388 XXX
2509999997. Total - Bonds - Part 4 538,356,546 558,202,904 557,259,853 538,358,580 18,368,742 (728,270) 18,445 17,622,027 557,257,467 (18,951,755)|  (18,951,755) 19, 147,551 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
2509999998. Total - Bonds - Part 5 23,547,908 23,699,929 23,434,372 63,500 63,500 23,497,870 50,035 50,035 360,526 XXX
2509999999. Total - Bonds 561,904,454 581,902,833 580,694,225 538,358,580 18,368,742 (664,770) 18,445 17,685,527 580,755,337 (18,901,720) (18,901,720, 19,508,077 XXX
857477-60-8 ...| STATE STREET CORP EQUITY ...ovvvvvviiininineeins [ eeeens ..07/14/2023 .| VARIOUS .....ovvvvvnnnnenc]oens 167,000.000 |......... 4,118,031 |....... 4,175,000.00 |......... 4,175,000 |......... L0 VA V[0 0 R P ) R NN RN 4,175,000 [ooeeeeiiiiiiieens forninnnns (56,969)......... (56,969) ....vvvvnnnns 35,764 |.cceeeen e
CANTOR FITZGERALD & CO
902973-15-5 ... | US BANCORP EQUITY .....ceevvviiiiinnnnniiiiinnnns | oneeees .. 12/19/2023 L] INC .evviiiiiviiniiiiiiiiin e 67,976.000 |......... 1,284 171 (....... 1,699,400.00......... 1,019,640 |......... 1,019,640 [.ovvvvveiniiiiinnns fooennnniiiiiins fovviiniiiniiiiinnn Joveennnniiiinnnes foniiiinns Jocennas 1,019,640 [oooiiviiiniiinns Jovvnnnnnns 264,531 |.......... 264,531 | L T
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 5,402,202 XXX 5,194,640 5,194,640 5,194,640 207,562 207,562 79,881 XXX
4509999997. Total - Preferred Stocks - Part 4 5,402,202 XXX 5,194,640 5,194,640 5,194,640 207,562 207,562 79,881 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 5,402,202 XXX 5,194,640 5,194,640 5,194,640 207,562 207,562 79,881 XXX
294600-10-1 .| EQUITRANS MIDSTREAM CORP EQUITY ............... [....... [..01/01/2023 .[Post Sale Income ........ Loy Joeereeieeieiieeiesies oosesesesesesneone [ooreseososesserons |oorseseemsonssnenoss Joeessossomesnoonne |ooesuossosnosonse |oosessossersersones Jooseessensensesonss |oosessonessoness |oosessossossosseres |ooossorsororsors |ooeossesonensons oossnessssossons |oseesssessssnessonees |oossniee coneees
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded XXX XXX
59155#-10-5 ...|FARMERS GENERAL INSURANCE AGENCY, INC. ...... | ....... |..12/28/2023 .|Farmers Group Inc. ..... | ......... 5,000.000 |....... 134,448,024 |.....oooevnneeieennn foeeeniiiaieeens 100 |......... 6,250,118 |...... (6,250,018)f- e eevvvninieeee Joeemnniianeeciininn fonnns (6,250,018) |-evveeeeecennnns forreeininians 100 [oeeiieiiiinnnns .. 134,447,924 |.... 134,447,924 |......... 5,000,000 [..eevvnn ceeins
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 134,448,024 XXX 100 6,250,118 (6,250,018) (6,250,018) 100 134,447,924 134,447,924 5,000,000 XXX
5989999997. Total - Common Stocks - Part 4 134,448,024 XXX 100 6,250,118 (6,250,018) (6,250,018) 100 134,447,924 134,447,924 5,000,000 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 134,448,024 XXX 100 6,250,118 (6,250,018) (6,250,018) 100 134,447,924 134,447,924 5,000,000 XXX
5999999999. Total - Preferred and Common Stocks 139,850,226 XXX 5,194,740 11,444,758 (6,250,018), (6,250,018) 5,194,740 134,655,486 134,655, 486 5,079,881 XXX
6009999999 - Totals 701,754,680 XXX 585,888,965 549,803,338 12,118,724 (664,770) 18,445 11,435,509 585,950,077 115,753,766 115,753,766 24,587,958 XXX
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 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
31320P-8B-5 ...[FNCL POOL SD2314 .......covvvvivnnnnniniiinnnn [ eevnnnn ..02/28/2023 .| MORGAN STANLEY & CO LLC ........ ..03/03/2023 . | MORGAN STANLEY & CO LLC |.......... 2,473,557 |....... 2,475,876 |....... 2,468,532 |......... 2,475,870 |oveenvieiiiiinens i (53] P A (53] P R R (7,338)]cevnnnnnne (7,338)].cccvvennnns 4,535 [.ooivinnnnnn 4,535
NEW JERSEY ST ECON DEV 4.927 03/01/2026
BA57BE-MK=0 .. [ .evnriieniiiiiiiiiiii i | aeeaans ..01/20/2023 .| LOOP CAPITAL MARKETS LLC ....... ..08/28/2023 .| OPPENHEIMER & CO INC ... |.eevvunnnnns 500,000 |.......... 500,000 |.......... 494,260 |............ 500,355 [...civvuniniiiiiinn Joniiiiiiiis 305 [ooiiiiiiinniniiinn o385 o e [ (6,095))..0cuunnnns (6,095)]..ccuunnnns 14,576 |ovvveiiiiiinnnnns
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,973,557 2,975,876 2,962,792 2,976,225 349 (13,433) (183,433) 19,111 4,535
023771-T3-2 .. [AMERICAN AIRLINES INC 7.25 02/15/2028 . |....... ..02/08/2023 .| BARCLAYS CAPITAL ....evvvvvvnnnnns ..02/09/2023 .| BARCLAYS CAPITAL ...oovvve |ovvvnvnnnnnns 210,000 [.eenn..ns 210,000 |.......... 211,575 [ 210,051 |oeveeniiiiiiinens [ [ 1 R AR 1 [ RO R R 1,524 |..oooennnnns 1,524 | o
07317Q-AJ-4 .. [BAYTEX ENERGY CORP 8.5 04/30/2030 ...... A..... ..04/13/2023 .|RBC CAPITAL MARKETS LLC ........ ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |eervrunnnnes 725,000 [eeennnnns 715,640 |.......... 710,708 |oeeeeennneee 7,984 oo [ 2,884 [ | 2,88 s e e (7,281 (7,281)] 10,100 [
BENTELER INTERNATIONAL A 10.5 05/15/2028 JP MORGAN SECURITIES LLC
08263D-AA-4 .. D......[..04/27/2023 .|JP MORGAN SECURITIES LLC .. ..04/28/2023 . ..425, 4
097751-BZ-3 .. [BOMBARDIER INC 7.5 02/01/2029 .. A .01/17/2023 .| MORGAN STANLEY ... 06/22/2023 .| VARIOUS .... ..690,000 |.. s 327 |.
16115Q-AF-7 .. [ CHART INDUSTRIES INC 7.5 01/01/2030 .06/07/2023 .| GOLDMAN SACHS & CO LLC 06/22/2023 . | GOLDMAN SACHS & CO LLC ..305,250 |.. 305,224 (26)).
184496-AQ-0 .. [ CLEAN HARBORS INC 6.375 02/01/2031 ..... ..01/17/2023 .| GOLDMAN SACHS & CO LLC 06/22/2023 .| VARIOUS .... . 700,000 |.. 700,738 738 |..
MERRILL LYNCH PIERCE FEN
228180-AB-1 .. [ CROWN AMERICAS LLC 5.25 04/01/2030 ..... |....... ..03/13/2023 .| SMITH INC .eevvniiiiiiiiiiiciiinnns ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... 419,451 |....
247030-AC-6 .. [DEFT 2021-1 A3 0.43 05/22/2026 ABS ..... |....... |- 01/27/2023 .| JP MORGAN SECLRITIES LLC ....... .. 10/22/2023 .| MBS PAYDOUN ........ccevene |oeee 908,097 |....
DEUTSCHE BANK SECURITIES
25470M-AG-4 .. [DISH NETWORK CORP 11.75 11/15/2027 ..... |....... ..01/17/2023 .| DEUTSCHE BANK SECURITIES INC .. |..01/18/2023 .| INC ....ceeeerrenaeeeennnnnns 622,185 |....
29103C-AA-6 .. [EMERALD DEBT MERGER 6.625 12/15/2030 .. |....... .05/05/2023 .| VARIOUS ...evvvniviiiniiiiieiinnnns ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... 711,418 |....
29336T-AD-2 ...[ENLINK MIDSTREAM LLC 6.5 09/01/2030 .... |....... ..03/30/2023 .| WELLS FARGO SECURITIES LLC ..... ..06/22/2023 .| GOLDMAN SACHS & CO LLC ..
FORD MOTOR CREDIT CO LLC 7.35 03/06/2030
345397-C6-8 ...| ... ..01/03/2023 .| DEUTSCHE BANK SECURITIES INC .. |..01/04/2023 .| VARIOUS .... ..579,287
410345-A0-5 ...[HANESBRANDS INC 9 02/15/2031 ... .02/10/2023 .| JP MORGAN SECURITIES LLC .. ..06/22/2023 .| VARIOUS ... N ..450,000 |..
451102-CC-9 ...[ ICAHN ENTERPRISES/FIN 4.375 02/01/2029 |....... .02/22/2023 .| JEFFERIES LLC .oevveeeeiinniees ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... . 167,000
498894-AA-2 .. [KNIFE RIVER CORP 7.75 05/01/2031 ........ |....... ..04/11/2023 .| JP MORGAN SECURITIES LLC ....... ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |....
527298-BU-6 .. [LEVEL 3 FINANCING INC 10.5 05/15/2030 . |.......|-. 03/31/2023 .| Corporate Actions Event ........ ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |....
MERRILL LYNCH PIERCE FENNER & MERRILL LYNCH PIERCE
576485-AF-3 .. [MATADOR RESOURCES CO 6.875 04/15/2028 . |....... ..04/03/2023 .| SMITH INC .eeeeeeiiieieeeeeeeinens ..05/08/2023 .|FENNER & SMITH INC ....... |oeeeennnnnnns 680,000 |.......... 672,928
MAUSER PACKAGING SOLUT 7.875 08/15/2026 MERRILL LYNCH PIERCE FENNER &
57763R-AB-3 .. | ... ..01/30/2023 .| SMITH INC ... ... |--06/22/2023 .| VARIOUS .... ,250,000 |....... 1,250,000 1,251,181 |.... ....(2,004)].
61765D-AU-2 .. [MSC 2015-MS1 A4 3.779 05/15/2048 CMBS . .01/20/2023 .| STIFEL NICOLAUS & CO INC 09/19/2023 . | GOLDMAN SACHS & CO LLC 100,000 ...96,813 |.. 97,715 . . (2,543)|.
63942A-AB-2 .. [NAVSL 2020-1A A1B FLT 04/15/2069 ABS .. |.......|-. 02/02/2023 .| GOLDMAN SACHS & CO LLC ..........|..05/05/2023 .| VARIOUS ......eovveermnnnnans [oeee ...107,968 |.......... 105,944 .. 106,056 |....
64083Y-AA-9 .. [NESCO HOLDINGS |1 INC 5.5 04/15/2029 ... |....... ..01/27/2023 .| JEFFERIES LLC ....ovvvvvinnnee ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.eeevvunnnnns 435,000 |.......... 393,675 |..........396,168 |............ 395,822
NEXTERA ENERGY OPERATING 4.5 09/15/2027 FLOW TRADERS US INSTITUTIONAL
653420-AB-8 .. | ... .05/03/2023 .| TRADING LL ... 06/22/2023 .| GOLDMAN SACHS & CO LLC .. |. 400,000 ..370,000 |.. .1,302 |
654902-AC-9 ... NOK . .02/07/2023 .| MARKETAXESS CORP . 06/22/2023 .| VARIOUS ...ovvveeeeeennnnnns |- 200,000 ..205,218 |.. . ..(13,500)|.
65505P-AA-5 .. [NOBLE FINANCE Il LLC 8 04/15/2030 ...... veveenn |..04/04/2023 .| JP MORGAN SECLRITIES LLC ....... ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... ...300,000 ... ... 1,503 ...
NORTHERN OIL AND GAS INC 8.75 06/15/2031 MERRILL LYNCH PIERCE FENNER &
665530-AB=7 .. [ +eeuiiiiiiiie e e ..05/08/2023 .| SMITH INC ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... ...830,000 ... ... (3,99)f....
68622T-AA-9 .. [ ORGANON & CO/ORG 4.125 04/30/2028 ....... |.eeuur. |- 02/22/2023 .|UBS SECURITIES LLC . ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... ...325,000 ... 4592
758750-AF-0 .. [REGAL REXNORD CORP 6.4 04/15/2033 ....... |....... ..01/09/2023 .| JP MORGAN SECURITIES LLC ....... |..01/30/2023 .|MORGAN STANLEY ............ ... 14,883 [....
76774L-AC-1 .. [RITCHIE BROS HLDGS INC 7.75 03/15/2031 |....... .03/01/2023 .| GOLDMAN SACHS & CO LLC .......... |..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... .. 18,475 |....
78454 -AL-4 .. [ SM ENERGY CO 5.625 06/01/2025 .... ..04/28/2023 .|RBC CAPITAL MARKETS LLC ........ ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... - (4,818))....
80286C-AC-4 .. [ SRT 2021-C A3 0.5 03/20/2025 ABS . .02/03/2023 .| MUFG SECURITIES AMERICAS INC .. |..12/20/2023 .|MBS PAYDOUN ..........cccen. | ..637,072 |..
81180W-BJ-9 .. [ SEAGATE HDD CAYMAN 8.5 07/15/2031 .05/24/2023 .| MORGAN STANLEY ... 06/22/2023 .| GOLDMAN SACHS & CO LLC .. |. ..595,000 |..
893647-BR-7 .. [ TRANSDIGM INC 6.75 08/15/2028 ............ veveenn |.02/23/2023 .| GOLDMAN SACHS & CO LLC .. ..02/28/2023 .| GOLDMAN SACHS & CO LLC .. |.... ..475,200
TRANSOCEAN TITAN FIN LT 8.375 02/01/2028
8938OM-AA-6 .. [..eevrnniiiiii D...... ..01/10/2023 .| VARIOUS ....eeneeeeeiiieeeeeeeenaes ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |eeevennnn 1,060,000 |....... 1,071,719 |....... 1,078,017 [oeeeeeen 1,072,128 o [ 409 | o809 e [ e 889 | 889 |eereinnnns 39,209 [ceieeeeinies
UNITI GROUP/CSL CAPITAL 10.5 02/15/2028 CITIGROUP GLOBAL MARKETS
AMBTT-AA-9 . [ e | 02/02/2023 .| VARIOUS ..eoveeeeeeeeiniiee e ..02/08/2023 .| INC wevveeeeeiennieeeeenninn Joeeenieees 670,000 |.......... 672,700 |.......... 673,350 |.....cee..nn 673,999 [.oooeimiiiiieeens Jeeens 1,299 |oeeeeeeeeee [ 1,299 |oeeeeecceees oo e (L)) IO (L)) TR AP
92332Y-AA-9 ...[ ceiiiii e [ ..05/19/2023 .| JP MORGAN SECURITIES LLC ....... ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |.... ,115,000 |....... 1,115,000 |....... 1,114,532 |.... .. 1,581 ... (2,049)].
98877D-AD-7 .. [ZF NA CAPITAL 6.875 04/14/2028 ..04/04/2023 .| JP MORGAN SECURITIES LLC .. ..06/22/2023 .| GOLDMAN SACHS & CO LLC .. |. 625,000 ..623,050 |.. 1,117 |.. .. 4,814
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 5

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

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
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 20,326,372 20,062,496 20,186,998 20,120,685 58,191 58,191 66,310 66,310 329,542 72,523
410346-AX-8 .. |HANESBRANDS INC FLT 03/08/2030 8L ...... | ....... |..02/14/2023 .|JP MORGAN SECURITIES LLC ....... |..08/03/2023 .|VARIOUS .................................. 400,000 |.......... 396,000 |.......... 398,118 |............ 400,960 |..oooeeeiiiiiniinns foinnnnenes 4,90 | o, 4,960 |ooeeeeiiniiinnns oo e, (2,842)]........... (2,842))........... LRIR-TE
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 400,000 396,000 398,118 400,960 4,960 4,960 (2,842) (2,842) 11,873
2509999998. Total - Bonds 23,699,929 23,434,372 23,547,908 23,497,870 63,500 63,500 50,035 50,035 360,526 77,058
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
60099999909 - Totals 23,434,372 23,547,908 23,497,870 63,500 63,500 50,035 50,035 360,526 77,058




913

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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 XXX
509188#-10-6 ........... |[FARMERS DIRECT P&C INSURANCE CO .......corviuiiiiiiiiiiiiiiiiiieiiice st snesssnessnsnssneseens | eneeenesenesenennes foeneeens 20821 iviieifovee 23-1903575 ....... 53,529,199 .1,000.000 ... 100.0
59214#-10-4 . |FARVERS GROUP P&C INSURANCE CO .. ... 13-2915260 ... ...288,163,064 |.. .1,000.000 |. ..100.0
32000*-10-3 ECONOMY FIRE & CASUALTY CO .... e [0 22926 e 36-1022580 339,834,365 600,000.000 100.0
59180*-10-8 FARMERS CASUALTY INSURANCE €0 .....iiiuiiieiisiiisieiisteitsicitsneiesnsissnsiensiesnsnesnsnesnsnesnsnssnsnssesnsnensnesnsnenns | aovennsrennsnenesennns Jroenenn 40169 oo 05-0393243 ..o oo BBl 76,153,491 |..oviviiiciiiiiiiiiiiis fooiiiiiiiiiiiciiciii o, 1,000.000 J.oooviviiiiiiiiiiiiinns 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 757,680, 118 XXX XXX
309610102 ........... R oot DO [ [......05-0476998 ....... | T 1,000 [oroiooieincisisssnenens oo oo 1,000.000 oo 100.0
1799999. Subtotal - Common Stock - Other Affiliates 1,000 XXX XXX
1899999. Total Common Stocks 757,681,118 XXX XXX

1999999 - Totals 757,681,118
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 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 FARMERS PROPERTY AND CASUALTY 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
US TREASURY N/B 2.25 11/15/2024 .....coovvvvvvnnnneee | eeeeenennn | eeeiennnnns ..12/04/2023 . | STONEX FINANCIAL INC ...eevvvvnniiiiinnnnnnns 11/15/2024 . |........... 4,877,534 [ | Lo AP PPPN FEPPPPTTIIN 5,000,000 |........... 4,867,578 |...cevvnnnnnnns 14,207 [ e 2.250 |....ooeens 5.222 | IN Lo | i 6,181
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,877,534 9,956 5,000,000 4,867,578 14,217 XXX XXX XXX 6,181
0109999999. Total - U.S. Government Bonds 4,877,534 9,956 5,000,000 4,867,578 14,217 XXX XXX XXX 6,181
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
TARRANT CNTY TX HLTH FACS D 6 09/01/2024 ......... | .......... | ........... |..09/05/2023 .|Corporale Actions Event ......ooooivvnnnnnns 09/01/2024 . |.oevvvnnnnnns 1,984 | oo v oo o, 1,984 s 1,984 | A0 [ | 6.000 [.......... 6.160 [....MS oo | o
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,984 1,984 1,984 40 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,984 1,984 1,984 40 XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 4,879,518 9,956 5,001,984 4,869,562 14,257 XXX XXX XXX 6,181
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 4,879,518 9,956 5,001,984 4,869,562 14,257 XXX XXX XXX 6,181
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 4,879,518 9,956 XXX 4,869,562 14,257 XXX XXX XXX 6,181
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A O S, 4,879,518 1B.. TELS TF LS e 1G .8 e,
1B . .
1C
1D
1E




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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 FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
JP MORGAN CHASE ......coveeieeiieieeieees v Tampa, FLOrida .oooeeeeeeiieciceiceie e e e e [ 14,522,065 |..XXX.
JP Morgan Chase Banl Chicago, Illinois . X X ... 18,444,696 |..XXX.
Bank of America .... . Concord, California . ...20,677,790 |..XXX.
Citibank NA New Castle, Delaware (130,464,293) [.. XXX.
First National Bank of Alaska Anchorage, Alaska .......ccceevceervreeniies [ vvveiee e oo e [ 10,000 |..XXX.
Wells Fargo Bank El Monte, California ....cccoocevevvevvninns [ oeeeeiee e foeeeieeeceeeceeieees o e 4,131,178 |..XXX.

Avenulnsights

Quincy, Massachusetts 150,000 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX (72,528,575)] XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX (72,528,575)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX (72,528,575)[ XXX

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

1. January...). (59,051,343) 4. (56,813, 199) 7. (133,505, 149) 10.  October.......|ceeeceeviiiies 95,787,561
2. February...|.coooniinnne 2,352,413 5. (94,677,020) 8. (135,685,119) 11.  November...|-.ccccoevuennnn (396,505,437)
3. March (78,723,835) 6. June (136, 148,591) 9. September (125,017,444)] 12. December (72,528,575)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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
TREASURY BILL 0 01/23/2024 ... 12/28/2023 .......... P 01/23/2024 ... 44,854,330 |..

TREASURY BILL 0 02/20/2024
TREASURY BILL 0 03/28/2024 ....

12/28/2023 .
12/28/2023

K ..02/20/2024
P PPN 03/28/2024 ...

..44,670,570 |..
44,431,376 |..

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

133,956,276

0109999999. Total - U.S. Government Bonds

133,956,276

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

133,956,276

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

133,956,276

09248U-71-8 .......

|BLCKRCK L1Q FND T-FND-INST FUND ..eeiiiiiiiiiiiiiiiiiiiiii et ittt

.................................... 33,467,639

235,706

(92,468)

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

33,467,639

235,706

(92,468)

8609999999 - Total Cash Equivalents

167,423,915

235,706

(92,468

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

w
(@)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS PROPERTY AND CASUALTY 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

Alabama
Alaska ..
Arizona

Arkansas

California .
Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

Hawaii

lllinois ...

Indiana

Kentucky

Louisiana

Maryland

Massachusetts .............ccceveenee.
Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi

MiISSOUI ....ooviiiieiiciiiiicece,

Montana
Nebraska

Nevada

New Hampshire ........cccceevveennenn

New Jersey
New Mexico

33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52,
53
54.
55.
56.
57.
58.

Vermont

Virginia

Washington
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
WYOMING ...coveeieiieeieeieeie e
American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

Other-Special Limited
Special-Limited

Special-Limited .

Benefit of all policyholders/Special Benefit
of NM policyholders and creditors only

..98,693 |.

85,504

59. Subtotal

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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