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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB 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. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 9,650,919 |............ 12.458 |......... 9,650,919 [ o 9,650,919 |........... 12.458
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 1=Y=Y [OOSR U U OO PUUURTTTUURRI! PPN 6,347,807 |...c.coenve 8.194 |........ 6,347,807 |c.eoveceieian e 6,347,807 |...c.connve 8.194
1.06 Industrial and MISCEIANEOUS ............ccoevieveeerereeeeeeeeeeieieieeee e e 16,535,941 |............ 21.346 |........ 16,535,941 | [ 16,535,941 |........... 21.346
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
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 1ong-term DONAS ........c.cvorururererireeireeeeeeineeeeeeeeses e sseseseeeeees s 32,548,731 |............ 42.016 |........ 32,548,731 | o 32,548,731 |........... 42.016
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooee.. 12,685,012 |............ 16.375 |....... 12,685,012 | foreene 12,685,012 |........... 16.375
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
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 ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGAS -....coceeeiiccicieieires et 29,887,146 |........... 38.580 |........ 29,887,146 ... [ 29,887,146 |........... 38.580
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 .....vveiieeeceetrirereeeeeeeeesesessseeeseseseneseeesseseseseseseses [oenncaas 42,572,158 |............ 54.955 |........ 42,572,158 ..o [ 42,572,158 |........... 54.955
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
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) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo (3,404,338)|............ (4.395)|........ (3,404,338)....c.cveeccrees [ (3,404,338)|........... (4.395)
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 5,751,316 |.cocoeneeee 7.424 1......... 5,751,316 oo [ 5,751,316 |............ 7.424
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|occeuee 2,346,978 |.............. 3.030
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000
9. Other invested assets (SChedule BA) ............ccccueeieieieieeeieieeceeeeeeie s foeseseeeseeseeeeesenee [renenenenans 0.000
10.  ReCeivables fOr SECUMMES ...........ceuririiiuiieieieii et s [ 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 77,467,867 100.000 77,467,867 77,467,867 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

Deduct current year’s other than temporary impairment recognized:

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

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 68,968,936
................. 22,298,704
... 18,771

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T oottt ettt ettt e se b es e b b2 ot E b0 £ oL E b4 £ et E b b e e S E R b £ e bbbt e bbbt ns et et s enen s et s 7,132,969

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (2,106,342)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 21,073,531

DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 64,310

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
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt s et e e s st bt e £t a st b b ettt a et et et et csebees nsnaetasasananansasas 114,128

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt et ettt e et et et et et e b e s ese e es et et e s e b et e s ese st eseseseseseseseseaseses s et et et e s e se st es e s s et e s et esessaseseses s e s ek b e e ee et et et e b b eb et eb et et nenens teteseaesenenenenenas 114,128
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoviiiiiiiiiiiiiiiei s e (180)
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 75,120,889
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 75,120,889
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 9,650,919 | 9,647,475 |.....covene. 9,617,964 |................. 10,745,050
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 9,650,919 9,647,475 9,617,964 10,745,050
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,064 12,626 15,064 10,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 6,347,807 5,940,242 6,350,633 6,623,607
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 15,498,644 |................. 14,791,013 ..o 15,512,345 | 15,680,497
Identified FU”S’S’ Unaffilia}ted Bank 9. Canada ..o 407,846 |.....covvvvne 392,815 .o 408,591 |.oooveree 410,000
Loans, Unaffiliated Certificates of 10._ Other Countries 629,451 586,409 635,005 635,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 16,535,941 15,770,237 16,555,941 16,725,497
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 32,548,731 31,370,580 32,539,602 34,104,154
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States 34,713,378 |.. .34,713,378 |.. ... 17,070,931
Industrial and Miscellaneous 21, CaANAdA ..o e 431,778 | 431,778 | 246,509
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 7,427,002 7,427,002 4,931,049
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 42,572,158 42,572,158 22,248,489
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 42,572,158 42,572,158 22,248,489
26. Total Stocks 42,572,158 42,572,158 22,248,489
27. Total Bonds and Stocks 75,120,889 73,942,738 54,788,091

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T (e e 176,960 |............... 3,911,746 |..oveenne 1,336,058 |.............. 1,110,497 |.coeeeee 3,115,658 |............ XXX e 9,650,919 [ 2907 o 13,144,508 |...ooeiinne 38.8 [ 9,650,919
1.2NAIC2..
T.3NAIC 3 o
TANAIC 4 ot seseseees [ sesees e [eere e [eereresesesesesesenes [oeereeeens XX oriiiiiiins foeeeesere s [ [ [ [ [
TBNAIC 5 ettt seeees e sesnes [eeeeee s feeesese s [eereereeseesesesesesenes [oeereereenes XX uriiiiiiiis foeeresesescsesercieis [ [ [ [ [

1.6 NAIC 6
1.7 Totals

176,960

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

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

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.................. 468,342

.............. 1,551,266

............... 1,486,936

............... 1,822,874

............... 1,018,389

6,347,807

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

............... 6,318,195

468,342

1,551,266

1,486,936

1,822,874

1,018,389

6,347,807

6,709,656

6,318,195
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 2,089,756 |.....ocuvnvne 5,383,852 |..ccceunnne 2,383,630 | 413,497 .o 386,702 |........... D.9,0. RN NN 10,657,437 .o .7 [ 9,058,321 | 26.8 |..ccoeneen 5,137,300 |............... 5,520,137

6.2NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4

6.5NAICS ..

6.6 NAIC 6
6.7 Totals

.1,664,947 |....

3,377,438

..436,893 |..

.399,226 |...

5,878,504 |..

4,924,228 |....

...5,207,546 |..

670,958

2,089,756

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3

74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3
8.4 NAIC 4
8.5 NAIC 5
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC 3 ..
9.4 NAIC4 ..
9.5NAICS ..

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 MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 2,735,058 |............ 10,846,864 |.............. 5,206,624 |.............. 3,360,932 |............... 4,520,749 |..coovieeeeeeeies e 26,670,227 21,120,478 |............... 5,549,749
122 NAIC 2 ... 1 1,664,947 |.... 3,377,438 ..436,893 |.. 399,226 |... 5,878,504 |.. ...5,207,546 |.. 670,958
12.3NAIC 3 i () i e [ [ [ o e [ [ X [ XK e
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

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

125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR

126 NAIC6 ... . (c)

12.7 TotalS ..o 2,735,058 |............ 12,511,811 |.............. 8,584,062 |............... 3,797,825 |............... 4,919,975 oo (o) ..o 32,548,731 26,328,024 |............... 6,220,707

12.8 Line 12.7 as a % of Col. 7 8.4 38.4 26.4 11.7 15.1 100.0 80.9 19.1
13. Total Bonds Prior Year

13ANAIC T e 3,120,036 |............. 13,205,485 |............... 6,006,575 |.............. 2,546,828 |.............. 4,047,811 [ et X% e e XK o 28,926,735 |..cocoovv 85.5 [ 24,432,739 |.............. 4,493,996

132 NAIC 2 et 42,342 | 923,368 |.............. 2,539,673 |..ocove 542,846 |................. 875,999 |...ovoviieeeeeeeeens e XX o XX e o 4,924,228 |.........cooee.. 14.5 . 4,045,096 |................. 879,132

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

137 TotalS ..o e 3,162,378 |............. 14,128,853 |.............. 8,546,248 |.............. 3,089,674 |............... 4,923,810 (b) ... 33,850,963 |......covevrranns 100.0 [.ooeeneee 28,477,835 | 5,373,128

13.8 Line 13.7 as a % of Col. 9 9.3 41.7 25.2 9.1 14.5 100.0 XXX 84.1 15.9
14. Total Publicly Traded Bonds

T4 ANAIC T e 1,297,681 |............... 7,339,063 |............... 4,694,730 .o 3,289,235 | ..o 4,499,769 | [ 21,120,478 |.ooeoeene 64.9 | 24,432,739 | 72.2 | 21,120,478

14.2NAIC 2 ... 1,510,374 |...............2,876,008 |..... 431,901 | 389,268 |... 5,207,546 |.. ... 4,045,096 |... ...5,207,546 |..

15.5NAICS ...
15.6 NAIC6 ...

14.6 NAIC 6
14.7 TOtalS ..o e 1,297,681 |............... 8,849,437 |...............7,570,733 |.ccooernnene 3,721,136 | 4,889,037 | [ 26,328,024 |......coovvinne 80.9 | 28,477,835 | 84.1 | 26,328,024
14.8 Line 14.7 as @ % Of COL. 7 ...ovovurururenneeeeefoocccicicccs 4.9 [ 33.6 [ 288 | 0 I 18.6 | [ 100.0 |........... D 00 SR NS D0, &. SO DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.0 27.2 23.3 11.4 15.0 80.9 XXX XXX XXX 80.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,437,377 | 3,507,801 |cereeeene 511,89 | 71,697 o 20,980 [ Joereeieeeenens 5,549,749 | 7.1 | 4,493,996 |...oorveerne 1383 [ D9, ORI A 5,549,749
15.2NAIC 2 ... 154,573 |.... ...670, ....879,132 |.... 670,958
T5.3 NAIC 3 oo seees [oree s sres [eeeree s s ferree s [ ree e nes e e [eeeeeesee e senes[erse s sees[eeesee e seseenefeeresesieseseseesnsnsiee [oesesesnes XX ersiesiesies oo
T54NAIC 4 oo e [t [t e e [ [ sneens et snennne[oeeeeseesee e [oeeneeenneeseeessenenes foeeneeren XK e [

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

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

4.4

1.3

3.1

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

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

current year of bonds with Z designations and $
current year, $

................... 6,220,707 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

current year, $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 5G| designations and $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations .............cccoveviciiniiicincins e [, 3,332,660 |.....coeveene 834,988 |...ccveeennne 561,926 |....ccveveee 2,919,797 |............ D.9.0 CHUII TN 7,649,371 |.ceeiiie 23.5 | 12,110,351 [ 35.8 [ 7,649,371

.. 2,001,547 |.. .6.1 1. ..1,034,152 |... O T I O 2,001,547 |.

...579,086 |.. ..501,070 |.. .548,570 |... 195,861 |....

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

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ... XXX

2.05 Totals XXX

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ... XXX

3.05 Totals 14,064 XXX 14,064 0.0 14,255 0.0 14,064

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... .
4.04 Other Loan-Backed and Structured Securities ... XXX

4.05 Totals XXX

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

5.01 Issuer Obligations ............cccceeiiiiiiiiiiinciicicieies [ e oo , 049 i XXX [ 53,049 2 13,117

5.02 Residential Mortgage-Backed Securities ... . .. .. 1,486,936 |.. . .. 6,294,757 |.. ..6,696,539 |...

5.03 Commercial Mortgage-Backed SeCUrities .......... [o.cciiiiiiiiiniiis v oo oo v fovereeeerees XX i oo o e

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 468,342 1,551,266 1,486,936 1,822,874 1,018,388 XXX 6,347,806 19.5 6,709,656 19.8 6,318,195 29,611
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........ccccceerieiinienienienienieene | 15,000 |voerverenns 3,229,069 |.............. 5,366,415 [.ooeicicnnne 793,666 |...coevivenenne 764,948 |............ D, 0.0 G 10,169,098 |[....cceieiinne 31.2 [ 8,969,433 [...oooiieiie 26.5 [ 8,841,508 |......c.c... 1,327,590

6.02 Residential Mortgage-Backed Securities ... e el 801,283 |....ccvennee 1,770,764 |...ocoeevnee 127,555 |, 54,755 |oiiiiieene 20,980 |............ D,0. ¢ SRR RN 2,775,337 [ 8.5 [ 3,005,883 |.cooveeieiiiinne 8.9 [ 18,226 |.ccoveenee 2,757,111

6.03 Commercial Mortgage-Backed Securities .......... |.....cccceueen.... 695,588 |.....cccovennee 458,691 |.oooveiicee 195,065 |..eveveeeeieieeiieeiieies e oo D,0. 0 CHUNIIRY TR 1,349,344 .o 4.1 [, 1,223,622 ..o 3.6 [ 991,241 [ 358,103

6.04 Other Loan-Backed and Structured Securities ... 577,885 1,590,276 72,034 1,969 XXX 2,242,164 6.9 783,611 2.3 493,871 1,748,293

6.05 Totals 2,089,756 7,048,800 5,761,069 850,390 785,928 XXX 16,535,943 50.8 13,982,549 41.3 10,344,846 6,191,097

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 MOTOR CLUB 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
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceeviernciinciinccines o, 15,000 [ooooiiiiinns 6,561,729 |......ccocuuee 6,201,408 |........oco. 1,409,656 ....3,697,794 17,885,582 [.o.ooveveiciiiinne 55.0 [oeeeeene XXX [ XXX oo oo 16,557,992 |.......c..... 1,327,590
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 1,446,585 |................ 3,901,116 |.cevvenneee 2,115,561 |..oceeenne 2,386,199 ....1,222,180 11,071,641 [ 3420 | XXX oo XK [ 8,284,919 |..cooiiis 2,786,722
12.03 Commercial Mortgage-Backed Securities ........ ....695,588 RV FOVRRIND 0.0, SRR TR 1,349,344
12.04 Other Loan-Backed and Structured Securities . |. . 2,242,164 |.

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

12.09 Totals .....cooevveeiicciccccccccccececceeee [eeii. 2,785,088 |, 12,511,812 |, 8,584,063 |................ 3,797,824 |.....onee 4,919,974 [ [, 32,548,731 | 100L0 [t XXX [ XK o 26,328,023 |...cocoevnene 6,220,708

12.10 Line 12.09 as a % of Col. 7 38.4 26.4 1.7 15.1 100.0 XXX XXX XXX 80.9 19.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccvvririniniiinininins foeeeeieicieeee 50,117 | 8,770,174 |..coees 6,568,540 |.......ccene 1,520,256 21,107,156 [.o.eoveercireennn 62,4 [, 19,583,656 ... 1,523,500

13.02 Residential Mortgage-Backed Securities .......... .2,116,938 |... .1,919,959 . 10,736,574 |. .2,979,417

13.03 Commercial Mortgage-Backed Securities ........ . .648,043 |... .. 57,749 314,113

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

.347,280

.556,008

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins foeeieiiicicicicicicns Joeeriesiciiescseiescien [ooesiesieseseesesesesene Joocseeseesesesseeseesesene JoeseseseseesesesesensJrenenenss KKK iiiininnn fooenrenenns XX forenrenenns XXX i oo oo iciciens fooericiee e [oeereesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B FUR 3,162,378 |..ceeeenene 14,128,853 |....ocvenneee 8,546,248 |................ 3,089,674 |.......cen.e. 4,923,810 |..ceeveeereenieenieenee oeveeenens XX foeeree e XXX [ 33,850,963 |.....ocevvevennee 100.0 Joeoveienene 28,477,835 |....cocvneeene 5,373,128

13.10 Line 13.09 as a % of Col. 9 9.3 4.7 25.2 9.1 14.5 100.0 XXX 84.1 15.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccceevreeneiinciinccines oo, 15,000 [ooooiiiiinns 6,077,591 |..coovnnnn. 5,387,875 |.....coveunee 1,389,691 ....3,687,836 1

14.02 Residential Mortgage-Backed Securities , , .. .1,989,452 2,331,445 |.. .1,201,200 .

14.03 Commercial Mortgage-Backed Securities ........ [..cccooeneenee. 520,537 |..ooiviiiiiiis 207,297 | 193,407 [eeeeeeiieieeieeieniien feevreeieneneeneeneenes e XX 991,241 800 909,500 [ 2.7 e

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

07

................ 1,297,681

......................... 4.9

Section 12 4.0 27.2 23.3 1.4 15.0 80.9 XXX XXX XXX 80.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblIgatioNns ...........cceeirirrreieeeiiieinnins oeeeieieisseeeeieeens [ 484,138 [ 813,528 | 19,965 [9,988 | XXX e 1,327,589 [ 1 | 1,523,500 |..eeveeenreenieeneecd 5 ot XXX e 1,327,589
15.02 Residential Mortgage-Backed Securities .......... [ 809,536 |.....cceenee 1,775,342 [ 126,109 | 54,754 | 20,980 [ XXX [ 2,786,721 |.oooeiiiicienn 806 [l 2,979,417 o 88 | XXX o 2,786,721
15.03 Commercial Mortgage-Backed Securities ........ ... 175,051 ....358,103

15.04 Other Loan-Backed and Structured Securities . |.

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

.452,790

.1,748,293




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 1,494,340 | [ 1,494,340 |ooeoeeeeceeeeeeea
2. Cost of cash equivalents aCQUIFEd .............ccccueueveveccueeeeeeeeeceeeee e eeeeeeseaeaeaa oo 4,783,729 oo [ 4,783,729 oo
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
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 ............ccccoovevvveverevieiiereeiieieenens | 526,753 v e 526,753 |.oiiiiieeeeea
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-
THB9) oo [ 5,751,316 [ovieciicrcrierienies v 5,751,316 [oovoieieiecee
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 5,751,316 5,751,316

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



(1=

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
U.S. Governments - Issuer Obligations
912810-RN-0 ..... US Treasury Bond . A ...80.9650 |... .1,168,000 |.. 10900,886 |-evvuneeeeennis fereeeeeeee 831 s e e 2.875 |...... 4.547 ....12/08/2023 ...|....08/15/2045 ...
912810-RX-8 ..... US Treasury Bond . A ...82.0350 |. . 776,000 .605,704 |.. .3.000 |......4.532 ....12/08/2023 .. 05/15/2047 ...
912810-SM-1 ..... US Treasury Bond INFL IX A ...78.4080 |. . 210,000 178,613 |.. .0.250 |......1.610 ...06/15/2023 .. 02/15/2050 ...
912810-TE-8 ..... US Treasury Bond INFL IX .. A ...68.1490 |... 025,000 |oeeviiiinineennnnn 21,800 funniiinnnnn 885 oo 172 [ [ e 0.125 |...... 0.986 ....08/31/2022 ...|....02/15/2052 ...
912810-TJ-7 ..... US Treasury Bond . A ...82.1840 |... 310,000 [oeeevrnnieeeeennn231,969 [oeeniiiiiiiiees oo 11 | e e 3.000 |...... 4.586 ...09/29/2023 ... |....08/15/2052 ...
912810-TS-7 ..... US Treasury Bond . A ...95.6880 |... . 615,000 |oeevvvinennnnnn861,926 [oueniiiiiiiinnns v 1000 [ e e 3.875 |...... 4.550 ....12/11/2023 ...|....05/15/2043 ...
912810-TT-5 ..... US Treasury Bond . A . 101.5630 |... .1,004,000 |.. 0980,826 |-eeeieieeeiies e 88 s e e 4125 |...... 4.263 ....12/07/2023 ...|....08/15/2053 ...
912828-7E-3 ..... US Treasury Note . A ...89.9300 |... 1, 915,807 e 1,922 L e e 0.625 |...... 4.384 ....12/08/2023 ...|....03/31/2027 ...
91282C-AV-3 ..... US Treasury Bond . A ...82.2890 |... 530,765 |.... . . e B13,900 e [ 243 | e s 0.875 |...... 1.619 ...05/18/2021 ...|....11/15/2030 ...
912820-BH-3 ... US Treasury Bond . A ...92.4100 |... 924,102 |.... .1,000,000 |.. 916,482 s e 2,185 L e 0.375 |...... 4.630 ....12/08/2023 ...|....01/31/2026 ...
91282C-CY-5 US Treasury Bond A ...88.7190 |... .1,048,000 |.. 912,592 | e 18T | e s 1.250 |...... 4.288 ....12/08/2023 ...|....09/30/2028 ...
91282C-EZ-0 ..... [US Treasury Bond INFL IX A ...96.8750 |. ..193,750 |. . 200,000 .0.625 |......1.485 ... 11/17/2022 .. 07/15/2032
91282C-FU-0 . US Treasury Bond . A . 100.7030 |. ..584,078 |. 4,125 |......4.233 ...10/31/2022 .. 10/31/2027
912820-GC-9 ..... [US Treasury Bond . A ...99.9140 |. 09,91 | .3.875 |......3.970 ...12/30/2022 .. 12/31/2027 ...
91282C-HP-9 ..... US Treasury Bond INFL IX .. e [ 1AL ...98.3370 |... L 24,584 | 25,000 fonniiiiinnn 28,858 i (8) [ T s [ s 1.375 |...... 2.047 ...12/01/2023 ...|....07/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 7,752,010 XXX XXX XXX XXX
U.S. Governments - Residential MBS
36179T-SF-3 ..... GNVA Pool #MA5018 I L A . 90,889 [...91.6310 [.......ooeneeenn 84,558 |oovninniiiinnnnnnn 92,280 [oiiiinnnnnn 91,002 | e 88 s e s 3.000 |...... 3.219 ....04/02/2018 ...|....02/20/2048 ...
36179T-SG-1 ..... GNVA Pool #MA5019 .. 4 A . 72,821 ...94.2030 |. .3.500 |......3.330 ....04/02/2018 .. 02/20/2048
36179T-UA-1 ..... GNVA Pool #MAS077 .. 4 A . 70,316 |...94.2080 |. .3.500 |......3.333 ....04/02/2018 .. 03/20/2048 ...
36179T-UB-9 ..... GNVA Pool #MA5078 N A 41,117 [...96.6670 [..oeeeennnneee e 38,597 |0 39,928 [ 41014 s e (88) | [ s 4.000 |...... 3.510 ...04/02/2018 ...|....03/20/2048 ...
36179T-UC-7 ..... GNVA Pool I L A 011,309 [...99.0420 |.....cevveneeeennn 10,736 |oevnnnnniinnnnnnn 10,839 [ 11,272 s e (16) e [ e 4.500 |...... 3.742 ....04/02/2018 ...|....03/20/2048 ...
36179T-XW-0 ..... GNVA Pool N A 028,711 [...98.9030 [.oeeeeveieeeeenn 27,157 | 27,458 [ 028,626 e [ (B8) | [ e 4.500 |...... 3.702 ....05/29/2018 ...|....05/20/2048 ...
36179V-7E-4 ..... GNVA Pool I L A .. 191,786 |...87.5790 |......ounreeennn 162,517 [oenniiiinnnnn 185,566 |ooeiinnnnnnnnnn191,485 [ oo (370) s oo e 2.500 |...... 2.046 ....03/16/2021 ...|....02/20/2051 ...
36179V-N3-0 ..... GNVA Pool N A ... 89,085 ]...91.0990 |... e (161) [ e e 3.000 |...... 2.175 ....06/22/2020 ...|....06/20/2050 ...
36179V-QT-0 ..... GNVA Pool I L A ..96,251(...91.1000 |... e (189) [ i e 3.000 |...... 2.172 ...06/22/2020 ...|....07/20/2050 ...
36179V-20-6 ..... GNVA Pool N A 285,468 |...84.7630 |... . ....285,803 PR I RO AR RS 2.000 |...... 4.853 ....12/11/2023 ...|....12/20/2050 ...
361790-20-7 ..... GNVA Pool #MA7989 I L A .. 128,501 |...93.1360 |... 127,522 |.... ....128,628 127 [ e e 3.500 |...... 4.323 ....02/13/2023 ...|....04/20/2052 ...
361790-BY-3 ..... GNVA Pool #MA7255 .. 4 1.A .. 239,733 |...87.5440 |. ..203,065 |. .239,342 |.. (223) ). .2.500 |......2.064 ....03/16/2021 .. 03/20/2051
361790-XL-7 ..... GNVA Pool #MA7883 .. 4 1.4 .. 136,025 |...93.1370 |. ..134,799 |. .136,150 |.. 126 .3.500 |......4.361 ....02/13/2023 .. 02/20/2052
361790-2B-7 ..... GNVA Pool #MA7938 .. 4 1.A .. 178,279 |...93.1370 |. ..177,025 |. 178,457 |.. 178 .3.500 |......4.331 ....02/13/2023 .. 03/20/2052
36179X-DB-9 ..... GNVA Pool #MA8198 .. |4 1.4 .. 189,418 |...90.6000 |. ..188,327 |. .189,672 |.. . 258 .3.000 |......4.313 ....02/13/2023 .. 08/20/2052
36179X-NC-6 ..... GNVA Pool #IA8487 .. P PP T 4 ... A ) .. 153,192 |...93.1370 |... 152,393 |.... ...153,374 182 | i e 3.500 |...... 4.200 ...02/13/2023 ... |[....12/20/2052
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 2,001,851 [ XXX 1,895,465 2,097,050 2,001,547 330 XXX XXX XXX 5,182 50,437 XXX XXX
0109999999. Total - U.S. Government Bonds 9,617,964 | XXX 9,647,475 10,745,050 9,650,919 10,450 15,176 XXX XXX XXX 55,663 84,896 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX

U.S. States, Territories and Po ions
13063A-5G-5 ..... |Ca| ifornia State BAB G 0 Taxable ........ccccoeeeeeeees | ...... | ....... | .......... | IO = 15,064 |. 126.2610 |..eevuenneeennnnnn 12,626 [ooooeieieniinnnnns 10,000 |eeenieeeininnnns 14,064 |oovvneiiiiiinnns o (191) [ e foees 7.550 |...... 3971 A0 tooien oo 189 [ 755 |....04/03/2018 ...|....04/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 15,064 [ XXX 12,626 10,000 14,064 (191) XXX XXX XXX 189 755 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 15,064 | XXX 12,626 10,000 14,064 (191) XXX XXX XXX 189 755 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
U.S Special Revenues - Issuer Obligations
882581-AA-3 ..... Texas Natural Gas Fin Corp Taxable Revenue .. ‘ | 1.AFE ..|... . 101.9140 |......eeeieeeenn 40,766 |oeenieeennnnnn 40,000 [oeeiiiniieeeeennnd0,000 |oeeeniiciiiiees oo e oo e 5.102 |...... 5.103 ...03/10/2023 ...|[....04/01/2035 ...
913366-EP-1 ..... University CA Regents Taxable Revenue ... 1... .. 1.DFE ..|.. . 116.8570 |..........o....... 11,686 |oeeniennen. 10,000 [ 13,049 s e (88) | e e 6.548 |...... 4.479 ...04/27/2018 ...|....05/15/2048 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX XXX XXX XXX XXX
U.S Special Revenues - Residential MBS
3128J-2Z2-2 ..... Fed Home Loan Mtg Corp Gold Pool #G08791 ............|... ... N LA ...90.3340 |..eoiiiiiieeeennn 62,102 |oeeiieeenne e B8, 747 | 87,280 s e 82 | e e 3.000 |...... 3.332 ....04/02/2018 ...|....12/01/2047 ...
3128\J-3H-1 Fed Home Loan Mtg Corp Gold Pool #G08799 .. 4 .. LA L..90.2810 |.ooevvvenneeeennnn 57,518 |l 83,710 [ 82,313 | e I8 e e e 3.000 |...... 3.331 ....04/02/2018 ...|....02/01/2048 ...
3128\J-3N-8 . Fed Home Loan Mtg Corp Gold Pool #G08804 4 1.A .. ...93.5680 |. .3.500 |......3.467 ....04/02/2018 .. 03/01/2048
3128\J-3P-3 . Fed Home Loan Mtg Corp Gold Pool #G08805 4 1.4 .. ...96.3190 |. .4.000 |......3.631 ....04/02/2018 .. 03/01/2048 ...
3128\J-3T-5 . Fed Home Loan Mtg Corp Gold Pool #G08809 4 1.A .. ...96.5500 |. .4.000 |......3.615 ...04/02/2018 .. 04/01/2048 ...
3128MJ-3U-2 ... Fed Home Loan Mtg Corp Gold Pool #G08810 .. I L LA L..98.8790 |.oovvvnnnenennn 11,847 | 11,981 12,512 | e (26) [ o | 4.500 |...... 3.763 ....04/03/2018 ...|....04/01/2048 ...
3128\J-3X-6 ..... Fed Home Loan Mtg Corp Gold Pool #G08813 .. N LA ...93.4300 |..eoeeniiieeeenn 55,162 [onenieiinnn 59,042 |59, 18T s e (1) e e e 3.500 |...... 3.471 ....04/02/2018 ...|....05/01/2048 ...
3128\J-4C-1 ... Fed Home Loan Mtg Corp Gold Pool #G08818 .. I L LA ...98.8890 |...ooevnienennnnnd0,776 |ounnnniiiin 41,234 83,054 | e (121) e e | 4.500 |...... 3.770 ....05/29/2018 ...|....06/01/2048 ...
313249-T6-4 ..... Fed Home Loan Mtg Corp Super Pool #ZS8673 ... N LA ...95.5910 |..eeeiniiiieeeennn 96,540 |onnnniiiinnnnnn 100,992 | 105,125 | e (B4D) [ e e 3.000 |...... 1.762 ....06/22/2020 ...|....10/01/2032 ...
3132AE-KR-6 ..... Fed Home Loan Mtg Corp Super Pool #272104 ... I L LA ...93.9720 |... . 138,669 | e (B32) | [ e 2.500 |...... 1.481 ....06/22/2020 ...|....12/01/2033 ...
313200-3V-6 ..... Fed Home Loan Mtg Corp Super Pool #SD3512 . N LA . 101.6580 |... 314,509 |.... 810,593 oo e (20) e [ e 6.000 |...... 6.000 ....08/30/2023 ...|....08/01/2053 ...
313200-31-4 ... Fed Home Loan Mtg Corp Super Pool #SD3513 . I L LA . 101.6290 |... 238,668 |.... 235,764 e [ (18) e e e 6.000 |...... 6.000 ....08/30/2023 ...|....08/01/2053 ...
31320V-311-5 Fed Home Loan Mtg Corp Super Pool #SD8004 ... N LA ...89.8440 |......oiiiieenn 54,437 |0 60,590 [ 81,086 | e (B e e e 3.000 |...... 2.873 ....07/02/2019 ...|....07/01/2049 ...
31320V-50-4 ..... [Fed Home Loan Mtg Corp Super Pool #3D8055 . 4 1.4 .. ...85.8690 |. .2.500 |......2.229 ....03/03/2020 .. 03/01/2050
3133A6-GU-9 . Fed Nat! Mtg Assn Pool #QB0211 4 1.A .. ...85.7450 |. .2.500 |......1.997 ...06/22/2020 .. 06/01/2050
3136A6-AN-4 ..... [FNR 2012-75 KC ... 4 1.4 .. ...95.8310 |. .3.500 |......3.286 ....04/16/2018 .. 05/25/2042 ...
3136A9-04-3 ... FNR 2012-128 PD .. N LA 1..92.7050 |.ieeevnniieeeennn 61,632 | 86,482 [l 82,726 e [ 462 | e e 3.500 |...... 4.546 ...12/01/2023 ...|....11/25/2042 ...
3136AF-LL-6 ..... FNR 2013-81 NC I L LA 963700 [ooeivviiieeeenn 4,790 [ 97T L B9800 | D e [ e 1.700 |...... 1.912 ....10/08/2019 ...|....06/25/2043 ...
3136AR-0A-9 ..... FNR 2016-25 LA GA .. N LA 1..91.9550 |.ooiiiniiieeeen 7,180 [ 7,809 [t 7,808 | e 17 e e e 2.500 |...... 2.942 ....04/11/2018 ...|....03/25/2046 ...
3136AV-2X-0 ..... FNA 2017-MS A2 ... I L LA ...85.4490 |.....ooiiieennn 34179 | 40,000 [ 35,449 | e 349 e e | 3.000 |...... 4.456 ...01/09/2023 ...|....03/25/2047 ...
3136B5-PK-5 ..... FNR 2019 38 PC ... N LA 1..90.6230 |.oeeeenniiieeeennn 12,901 |neci e 14,286 [ 140356 | e 1T e e e 3.000 |...... 2.828 ....07/01/2019 ...|....08/25/2049 ...
3136B8-NI-5 ..... FNR 2020-1AC I L LA L. 94,4450 | 38,105 [ 40,346 [ 82,188 | 8 e [ 3.500 |...... 2.845 ....01/16/2020 ...|....08/25/2058 ...
3136BP-RL-7 ..... FNR 2022 90 AY ... N LA L..97.0750 |.oeeeeniiieeeeenn 87,368 o 90,000 [oeiiiiiieeeeenn 90,919 | e (94) [ e e 4.500 |...... 4.371 ...01/12/2023 ... |....12/25/2041 ...
3137B2-TT-7 ..... FHR 4216 KQ .... I L LA 979160 [ 30482 [ 3556 o 30851 [ e e [ e 1.700 |...... 1.933 ....10/08/2019 ...|....10/15/2039 ...
3137F7-GL-3 ..... FHR 5055 DG . 4 1.A .. ...79.9400 |. .1.500 |......4.257 ...04/05/2023 .. 12/25/2050 ...
3137FR-K7-5 ..... FHR 4961 JB . 4 1.4 .. ...90.1330 |. .2.500 |......2.027 ....03/03/2020 .. 12/16/2042 ...
3137H4-FG-0 ..... FHR 5170 DP .... 4 1.A .. ...85.4440 |. .2.000 |......2.977 ....08/02/2022 .. 07/25/2050
3140L2-2Y-8 ..... Fed Natl Mtg Assn Pool #BR4390 |4 1.4 .. ...82.0920 |. . . .2.000 |......2.489 ....02/16/2022 .. 03/01/2061 ...
3140L8-20-6 ..... Fed Nat| Mtg Assn Pool #BR9750 |4 1.A .. ...81.9520 |. ..280, A ..342,177 327,123 |.. .2.000 |......2.469 ....02/16/2022 .. 04/01/2051 ...
3140MM-Y2-8 ..... Fed Natl Mtg Assn Pool #BV7928 ... I L LA ...97.0710 |... ..499,997 |.. ....473,097 .13 4.500 |...... 5.368 ....12/11/2023 ...|....08/01/2052 ...
3140XF-LA-7 ..... Fed Nat! Mtg Assn Pool #FS0320 ... N LA ...82.1590 |... ..329,223 |.. ....314,894 2.000 |...... 2.569 ....02/16/2022 ...|....09/01/2051 ...
3140XG-G0-6 ..... Fed Natl Mtg Assn Pool #FS1106 ... I L LA ...85.6870 |... ... 270,067 . 2.500 |...... 3.085 ....04/04/2022 ...|....11/01/2051 ...
3140XG-GR-4 ..... Fed Nat! Mtg Assn Pool #FS$S1107 ... N LA ...86.0590 |... ....259,718 21 2.500 |...... 3.052 ...04/04/2022 ...|....12/01/2051 ...
3140XH-3J-4 ..... Fed Natl Mtg Assn Pool #FS2600 ... I L LA ...89.0970 |... ....215,181 3.000 |...... 4.862 ....12/11/2023 ...}|....05/01/2052 ...
3140XNM-HN-9 Fed Nat! Mtg Assn Pool #FS5636 ... N LA ...81.9880 |... .. 571,167 2.000 |...... 3.972 ....12/11/2023 ...|....04/01/2052 ...
31418C-4l-1 ..... [Fed Nat| Mtg Assn Pool #MA3356 4 1.4 .. ...96.2610 |. .4.000 |......3.668 ....01/04/2019 .. 12/01/2048 ...
31418C-5Z-3 ..... [Fed Nat| Mtg Assn Pool #MA3563 4 1.A .. ...96.2610 |. .4.000 |...... 3.669 ....01/04/2019 .. 01/01/2049
31418C-U7-7 ..... [Fed Nat| Mtg Assn Pool #MA3305 4 1.4 .. ...93.3330 |. .3.500 |......3.514 ....04/18/2018 .. 03/01/2048
31418C-V3-5 ..... [Fed Nat| Mtg Assn Pool #MA3333 4 1.A .. ...96.4160 |. .4.000 |......3.570 ....04/02/2018 .. 04/01/2048 ...
31418C-WU-4 ..... Fed Nat| Mtg Assn Pool #MA3358 ... 4. 1AL L..97.9690 [ 32,779 | 33,458 340963 s e (B8) | i e 4.500 |...... 3.693 ...04/03/2018 ...|....05/01/2048 ...
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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
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Desig- Foreign
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o Modifier Year's Change
r and Rate Current Other- in
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
31418D-C5-9 ..... Fed Natl Mtg Assn Pool #MA3691 A ...89.8580 |....oeviiiinnnnnn 20,494 | 32,823 33,087 s e () e [ | 3.000 |...... 2.878 ....06/28/2019 ...|....07/01/2049 ...
31418D-C6-7 ..... Fed Nat! Mtg Assn Pool #MA3692 ... A ...92.9450 |... 85,613 [ e (82) e e [t 3.500 |...... 3.137 ...06/28/2019 ...|....07/01/2049 ...
31418D-CX-8 ..... Fed Natl Mtg Assn Pool #MA3685 ... A ...89.8130 |... 1572 [ e e i e 3.000 |...... 3.123 ....06/21/2019 ...|....06/01/2049 ...
31418D-NG-3 ..... Fed Nat! Mtg Assn Pool #MA3990 ... A ...85.8510 |... 1281 e e (183) e e s 2.500 |...... 2.231 ....03/03/2020 ...|....03/01/2050 ...
31418D-PD-8 ..... Fed Natl Mtg Assn Pool #MA4019 ... A ...85.9800 |... 222,710 | feee (B | e e 2.500 |...... 2.061 ....056/08/2020 ...|....05/01/2050 ...
31418D-08-8 ..... Fed Nat! Mtg Assn Pool #MA4078 ... A ...85.8510 |.oeeevuniieeeeennn 55,895 |ouneiiiiiin 85,108 | 87,496 | e (109) [ e e 2.500 |...... 2.051 ....06/22/2020 ...|....07/01/2050 ...
31418D-0H-8 ..... Fed Nat! Mtg Assn Pool #MA4055 ... A ...85.9760 |... 287,01 | e (865) | [ e 2.500 |...... 2.063 ....056/08/2020 ...|....06/01/2050 ...
31418D-WW-8 ..... Fed Nat! Mtg Assn Pool #MA4260 ... A ...87.5280 |... 280,030 |eeeeieeeeeeis e (427) e e s 1.500 |...... 1.067 ...02/02/2021 ...|....02/01/2036 ...
31418E-HK-9 ..... Fed Natl Mtg Assn Pool #MA4733 A ...97.0710 |. 472,830 |.. .4.500 |......5.208 ... 12/11/2023 .. 09/01/2052
35563P-LK-3 . Freddie Mac-SCRT . A ...91.5040 |. .. 13,057 |.. .3.500 |......2.288 ...08/06/2019 .. 10/25/2058
35563P-NP-0 Freddie Mac-SCRT .... A ...90.5270 |. ..20,177 |.. .2.500 |......1.713 ...03/05/2020 .. 08/25/2059 ...
35564K-2F-5 ... Freddie Mac-STACR 144A A . 100.8630 |.eevvvnneeeeennn 21,889 |oeeeieiiie 21,702 [ 200702 | e e e e 7.337 |...... 7.450 ...06/22/2023 ...|....06/25/2043 ...
35564K-B2-4 ... Freddie Mac-STACR 144A .. e |4 A L 102.3230 [ooeeeeeieeeen 7,978 [ 1792 i 1,910 [ e (9) e [ e 7.987 |...... 7.493 ....06/20/2023 ...|....07/25/2042 ...
38379L-UL-8 ..... GNR 2015-56 LB 4 e | 1A ...99.6940 |..ioiiiiiiiiiinnnn 238 | 239 i 288 | e e o Jeeeees 1.500 |...... 1.907 ...10/08/2019 ...|....04/16/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 6,207,236 | XXX 5,887,791 6,573,607 6,294,758 (252) XXX XXX XXX 16,982 112,235 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 6,350,633 | XXX 5,940,242 6,623,607 6,347,807 (320) XXX XXX XXX 17,746 113,785 XXX XXX
Industrial and Miscellaneous - Issuer Obligations
00138C-AV-0 ..... Corebridge Global Funding 144A ... B |- LEFE ... . 103.1200 |... e 5,156 | 5,000 [ 4996 | [ e [ 5.900 |...... 5.922 ....00/14/2023 ...|....09/19/2028 ...
00206R-LJ-9 ..... AT&T Inc N A |--2.BFE ... ...72.2980 |... 28,196 e 39,000 [onniieiiee 38,779 e e | e s 3.550 |...... 3.580 ...09/18/2020 ...|....09/15/2055 ...
00206R-MN-9 ..... AT&T Inc N |- 2.BFE ... ...74.6690 |... 8,960 12,000 [nnniiiei 12,789 i e (12) e e e 3.800 |...... 3.466 ....12/07/2020 ...|....12/01/2057 ...
00206R-MT-6 ..... AT&T Inc N A |--2.BFE ... . 103.3400 |... 41,336 e 40,000 [onnieeee 89,844 | [ e e s 5.400 |...... 5.451 ....06/29/2023 ...|....02/15/2034 ...
00287Y-BX-6 ..... AbbVie Inc N | 1.GFE L. ...93.5950 |... 37,438 40,000 [onniieennn 39,994 L [T e e 3.200 |...... 3.203 ... 11/12/2019 ...|....11/21/2029 ...
010392-FL-7 ..... Alabama Power Co . L2 .. |- LEFE L. ...85.8910 |.oeeeeniieeeeen 21,478 |02 25,000 [eeeeeiie e 27,783 e e (93) s e e 4.150 |...... 3.3% ...04/07/2020 ...|....08/15/2044 ...
010392-FT-0 ..... Alabama Power Co .... N | LEFE L 754750 | 15,006 |0 20,000 [oiiiiinnn 20,964 | e (28) e [ | 3.450 |...... 3.7 ...05/20/2021 ...|....10/01/2049 ...
012873-AK-1 ..... Ovintiv Inc .. 2.CFE ..|... 1102770 |oeeeeeneeeeea 11,028 |22 10,000 [ 11,902 | o (199) | oo e 7.375 |...... 4.470 ....08/22/2022 ...|....11/01/2031 ...
01400E-AD-5 ..... Alcon Finance Corp 144A ... |- 2.BFE ... ...86.8240 |................. 173,648 |................ 200,000 |......00eeeeeennn207,959 |oeeniiiinnnnnns fovveennnen (1,208) Jveeneeiiiinines oo e 2.600 |...... 1.912 ....02/02/2021 ...|....05/27/2030 ...
023551-AJ-3 ... Amerada Hess Corp ..... .. 2.CFE .. . 115.5520 |. .7.300 |......4.763 ...08/02/2022 .. 08/15/2031
025816-DF-3 ..... American Express Co 1.F FE . . 100.0330 |. .5.043 |......5.223 ...06/09/2023 .. 05/01/2034
025816-DL-0 ..... American Express Co 1.F FE .. . 101.9870 |. .6.338 |[......6.338 ....10/24/2023 .. 10/30/2026
03027X-AW-0 ..... American Tower Corp .2.CFE .. ...94.9980 |. .3.800 [......5.441 ...07/31/2023 .. 08/15/2029 ...
03027X-CC-2 ..... American Tower Corp .2.CFE .. . 101.6580 |. .5.250 |......5.312 ....06/22/2023 .. 07/15/2028 ...
03027X-CE-8 ..... American Tower Corp ... .. 2.CFE ..|... . 103.8750 |..oevvviineeeennnn 20,775 o 20,000 [oiiiiiinnnnn 19,967 e i e o e 5.800 |...... 5.835 ....00/12/2023 ...|....11/15/2028 ...
03076C-AN-6 ..... Ameriprise Finl Inc |- 1.GFE L. . 104.7050 |..eevvvniieeeeennn 15,706 |eeeeieeennneen 15,000 [oeeiniieeeenn 14,975 | oo o oo e 5.700 |...... 5.736 ....11/07/2023 ...|....12/15/2028 ...
031162-DP-2 ..... Amgen Inc |- 2.AFE L . 102.3070 |...coevnnieennnnn 20,461 |onnniiiinnnnn 20,000 [oiiiiiiinnnnnnn 19,970 | i e [ e 5.150 |...... 5.190 ....02/15/2023 ...|....03/02/2028 ...
031162-D0-0 ..... Amgen Inc ... |- 2.AFE L. L 102.9370 |ooeeeeneeeeenn 5,147 05,000 [ 4,990 | o] e e e 5.250 |...... 5.290 ...02/15/2023 ...|....03/02/2030 ...
031162-DR-8 ..... Amgen Inc ... |- 2.AFE L . 102.6690 |.............eee080,801 founeniiiiinnnnnnn30,000 [ooiiiiiiinnnnnnn 29,912 | i e [ e 5.250 |...... 5.291 ...02/15/2023 ...|....03/02/2033 ...
031162-DU-1 ..... Amgen Inc ... .. 2.AFE ..|... . 105.4200 |...oovvnneeeeennn 15,813 |ouenieiie 15,000 [ 14,862 | o] e e e 5.750 |...... 5.810 ....02/15/2023 ...|....03/02/2063 ...
037389-BE-2 ..... Aon Corp .. L2.AFE .. ...88.8290 |. .2.800 |......5.857 ....00/29/2023 .. 05/15/2030 ...
03740L-AD-4 ..... Aon Corp L2.AFE .. ...94.5720 |. .2.850 |......2.860 ...02/23/2022 .. 05/28/2027
03740L-AG-7 ..... Aon Corp .. L2.AFE .. . 102.7640 |. .5.350 |[......5.357 ...02/23/2023 .. 02/28/2033
037833-EU-0 ..... Apple Inc . .1.BFE .. . 100.3490 |. 4.150 |......4.195 ...05/08/2023 .. 05/10/2030 ...
040555-DE-1 . Arizona Pub Service Co . 1.GFE .. . 108.3500 |. .6.350 |......6.066 ...11/09/2023 .. 12/16/2032 ...
040555-DG-6 ..... Arizona Pub Service Co .. . e |1 e | LG FE L . 103.4680 |..oevvvnneeeeennn 10,347 |oneneiiiin210,000 [oeciiiieeeeen 9911 s e e e e 5.550 |...... 5.671 ....08/10/2023 ...|....08/01/2033 ...
04685A-3E-9 ..... Athene Global Funding 144A .......ccooovvvvvnnnnnnninnns fooe v eeeeenn | el LAEFE i 57,367 [...81.3900 [..................48,834 |..................60,000 [........oeeeeen 57,728 |iiiiiniiiiiiins fooiiinnnnn 284 i e o 2.646 |...... 3.7 ...06/08/2022 ...|....10/04/2031 ...
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049560-AZ-8 ..... Atmos Energy Corp ......ceevveenvrrvrmnnnnninninnnnnnnnnnns foon von | veeees T L 1GFE e 4,994 |. 108.6870 |.....eeevvvvunnnnns 5,43 [ 5,000 |oeeivrneniiiiinnnnn 4,99 oo e e e e 5.900 |...... 5.916 ....10/05/2023 ...|....11/15/2033 ...
053332-BH-4 ..... AutoZone Inc A 2B FE L . 30,057 |. 111.2540 |....ccevneeeeeen 33,876 |oeennieeeeennnnn 80,000 [onneiinnnie 80,057 o e () e e s 6.550 |...... 6.523 ....10/24/2023 ...|....11/01/2033 ...
054561-Ad-4 ..... AXA Equitable Hldgs | A1 [ 2AFE L 11,124 (...96.6390 [.eeeveenen 11,597 12,000 [ T8 i e 28 e [ 4.350 |...... 6.258 ....11/09/2023 ...|....04/20/2028 ...
05684B-AC-1 ..... Bain Capital Specialty Corp .... N A |- 2.CFE ..|... ...90.2120 |.oeeeiiiieeeeenn 83,148 | 70,000 [oeiiiiiee e 89,572 | e 16 | e e 2.550 |...... 2.780 ....10/05/2021 ...|....10/13/2026 ...
06051G-HA-O ..... Bank of America Corp N .. 1.G FE ..|... L..84.4150 |...ooeviieennnn 37,987 o 45,000 [oiiiiiiinnnnn 2,900 |aiiiiiiiiens e 46 e [ e 3.946 |...... 4.250 ...02/07/2019 ...|....01/23/2049 ...
06051G-JF-7 ..... Bank of America Corp .... N A .. 1.G FE ..|... L..81.9450 | .o 24,583 |oeinn0280,000 [ een 22,707 s e 174 e e e 1.8% |...... 5.940 ....10/05/2023 ...|....07/23/2031 ...
06051G-JL-4 ..... Bank of America Corp .... N .. 1.G FE ..|... ...81.3130 |...oovviiinnnnnni 40,657 |onnnniiiiinnnnnn 50,000 [oiiiiiinnnnnn50,000 [oniiiiiiiiens e e [ e 1.922 |...... 1.922 ....10/16/2020 ...|....10/24/2031 ...
06051G-JW-0 ..... Bank of America Corp .... N A .. 1.G FE ..|... 786110 | 15,722 |ne000220,000 [ 20,000 |oeeeecceiieee e e e | 3.311 [...... 3.311 ....04/16/2021 ...|....04/22/2042 ...
06051G-KD-0 ..... Bank of America Corp . 1 .1.GFE .. ...83.0690 |. .2.572 |......3.360 ....03/24/2022 .. 10/20/2032
06051G-LG-2 ..... Bank of America Corp . 2 . 1EFE .. . 100.7000 |. .5.202 |......5.393 ...10/04/2023 .. 04/25/2029
06051G-LV-9 ..... Bank of America Corp . 1 .1EFE .. . 102.0750 |. .5.933 |......5.933 ....00/12/2023 .. 09/15/2027 ...
06406R-BT-3 ..... Bank of NY Mellon Corp .. N A |- LEFE L. . 106.3220 |.....oeunieeeeenn 53,161 |oniiniiiinnnnn 50,000 [oiiiiiiieeeeennn50,000 |oeeiiiciiieeee e e e | 6.317 |...... 6.317 ....10/18/2023 ...|....10/25/2029 ...
084659-BF-7 ..... Berkshire Hathaway Energy Co ... N | 1.GFE L. ...89.3430 |...oooviiiiiinnnnn 4,467 | 5,000 [ 4,203 | B e [ e 4.600 |...... 5.729 ....06/26/2023 ...|....05/01/2053 ...
097023-CU-7 ..... Boeing Co N A |- 2.CFE ..|... . 100.9380 |.oeeevenneeeeennn 15,141 | 15,000 [ 15,000 | e e e | 5.040 |...... 5.040 ...04/30/2020 ...|[....05/01/2027 ...
097023-CY-9 ..... Boeing Co N |- 2.CFE ... . 101.9340 |..ooevviiieennnn 15,290 |onnnniiiiinnnnn 15,000 [oiiiiiiee 779 s i e 26 e [ e 5.150 |...... 5.429 ...02/15/2023 ... |....05/01/2030 ...
100743-AM-5 ... Boston Gas Co 144A . N A |- 2.AFE L. ...88.9800 |...cevvuiieeeennnn 8,898 | 10,000 [oiiiiiiiee e 10,000 |oeeiccciieee e e oo | 3.757 |...... 3.757 ...03/11/2022 ...|....03/16/2032 ...
10373Q-BP-4 ..... BP Cap Mkts America .. N | LR FE L ...69.5920 |.......ooiiiennnn 13,918 | 20,000 [oiiiiiienennn 19,194 | e 18 e [ 2.939 |...... 3.159 ...08/31/2021 ...|....06/04/2051 ...
103730-BT-6 ..... BP Cap Mkts America .. N A |- LFFE L L..87.2040 |..ooovnnieeeee 13,094 | 15,000 [ 15,000 | e e e | 2.721 |...... 2.721 ....01/10/2022 ...|....01/12/2032 ...
10373Q-BU-3 ..... BP Cap Mkts America .. N .. 1.F FE ..|... L 101.0210 |.oovveveeeeennnn 20,204 |2 20,000 [oiiiiiinnnnnnnn20,000 [oeeeniciiiiinens o e foii e 4.812 |...... 4.812 ....02/09/2023 ...|....02/13/2033 ...
103730-BV-1 ..... |BP Cap Mkts America .. 1 1.FFE .. . 101.9160 |. .4.893 |......4.8%4 ....05/09/2023 .. 09/11/2033
10921U-2H-0 . Brighthouse Financial Inc 144A . .. 1.G FE .. ...96.0540 |. L1750 |......1.794 ....01/06/2022 .. 01/13/2025
114259-AW-4 . Brooklyn Union Gas Co 144A .. 1 L2.AFE .. ...93.6140 |. .4.866 |......4.866 ....08/02/2022 .. 08/05/2032
12513G-BG-3 ..... COW LLC .... mi .2.CFE .. ...93.5160 |. .2.670 |......2.670 .. 1172372021 .. 12/01/2026 ...
12513G-BJ-7 ..... COW LLC .... N .2.CFE .. ...88.5510 |. .3.569 |...... 3.569 .. 11723/2021 .. 12/01/2031 ...
126650-CX-6 ..... CVS Heal th Corp .. A1 [ 2B FE L L..98.4200 |....oovnnnieennnnn 14,763 | 15,000 [oiiiniinn 4,897 | i B4 e [ | 4.300 |...... 4.835 ....12/13/2022 ...|....03/25/2028 ...
126650-DK-3 ..... CVS Heal th Corp A 2B FE L L..86.1390 |.oeeeiniiieeeennn 4,307 | 5,000 [ 5,982 | e (B0) [ e e 4125 |...... 2.598 ...07/31/2020 ...|....04/01/2040 ...
126650-DP-2 ..... CVS Heal th Corp A1 [ 2B FE L L 71.5400 [ 17,885 [0 25,000 [ 17,596 [ e 18 e [ e 2.700 |...... 5.425 ....12/13/2023 ...|....08/21/2040 ...
126650-DT-4 ..... CVS Heal th Corp A 2B FE L L 101.6870 |.oeeevvneeeeennn 15,253 | 15,000 [ 14,910 | o 10 s e e 5125 |...... 5.240 ...02/13/2023 ...|....02/21/2030 ...
126650-DU-1 ..... CVS Heal th Corp 2 e [ 2B FE L . 102.4000 |.......cooeeeeeenn 10,240 |ovenniiiinnnnnn 10,000 [oiiiiiinnnnnnn 9,983 | o e [ e 5.250 |...... 5.273 ...02/13/2023 ...|....02/21/2033 ...
126650-DW-7 ..... CVS Heal th Corp N A |--2.BFE ... . 101.9060 |...cevvunneeeeenn 40,762 |ouenneieiennnnnn 40,000 [oeeiennnieeeeennn 39,873 | o 16 s e e 5.000 |...... 5.0M ....05/30/2023 ...|....01/30/2029 ...
14040H-CH-6 . Capital One Finl 1 L2.AFE .. ...89.9910 |. .1.878 |......5.491 ....06/12/2023 .. 11/02/2027 ...
14040H-CN-3 . Capital One Finl 1 L2.AFE .. ...89.4000 |. .3.273 |......6.389 ....11/06/2023 .. 03/01/2030
14040H-CV-5 . Capital One Finl 1 L2.AFE .. ...98.4400 |. .5.247 |......5.247 ...07/25/2022 .. 07/26/2030
14040H-CX-1 ..... Capital One Finl 1 L2.AFE .. ...99.7510 |. .5.468 |......5.468 ...01/25/2023 .. 02/01/2029
14040H-CY-9 ..... Capital One Finl 2 L2.AFE .. ...99.6930 |. .5.817 |......7.359 ....10/16/2023 .. 02/01/2034 ...
14040H-CZ-6 ..... Capital One Finl e [ 2.AFE L L 102.7280 |.eeeeveieeeeenn 86,228 | 45,000 [ 4431 | e 22 [ e e 6.312 |...... 6.589 ...10/06/2023 ...|....06/08/2029 ...
14040H-DA-0 ..... Capital One Finl A1 [ 2AFE L L 103.0780 |.oovvvveieeeeennn 25,769 |ovnnniiiinnnnnn 25,000 [oviiviinnnennn 28511 o i 10 e [ e 6.377 |...... 6.636 ....10/05/2023 ...|....06/08/2034 ...
14040H-DC-6 ..... Capital One Finl e [ 2.AFE L 1100480 |.ooeevvnieeeeennn 38,517 |00 835,000 [ 35,545 | e (D) e e e 7.624 |...... 7.329 ....11/03/2023 ...|....10/30/2031 ...
141781-88-2 ..... Cargill Inc 144A . A LR FE L ...83.6160 |.......ooeeeernnnn 25,085 [onnnniiiinnnnnnnn 30,000 [oiiiiiiinnnnnnnnn 29,892 | e 12 e [ e 2125 |..... 2.175 ....11/08/2021 ...|....11/10/2031 ...
141781-BY-9 ..... Cargill Inc 144A . e [ LR FE L . 100.4550 |...coevniiieeeennn 55,250 |ouiiniiiiinnnnnnn 85,000 [oeeiiiniieeee et 54,970 | e 16 | e e 4.875 |...... 4.907 ...10/05/2022 ...|....10/10/2025 ...
141781-CB-8 ..... Cargill Inc 144A A LR FE L . 100.5850 |......oeoveeeennnn 20,117 foinniiiiinnnnnnn 20,000 [oiiininnnnnnn 19,945 | i3 e [ e 4.750 |...... 4.787 ...04/17/2023 ...|....04/24/2033 ...
14448C-AY-0 ..... Carrier Global Corp 144A .. 1 |- 2B FE ... 1084160 |.oeevveneeeeeennnn 5,421 |0 5,000 [ 4,992 | e e e | 5.900 |...... 5.922 ....11/15/2023 ...|....03/15/2034 ...
15089Q-AM-6 ..... Celanese US Hldgs LLC ... 1. |- 2.CFE ... . 102.5320 |....oovnnieennnnn 41,013 | 40,000 [ociiniinnnnnnnd0,000 |oaeiniiiiiiens e e [ e 6.165 |...... 6.165 ....07/07/2022 ...|....07/15/2027 ...
150890-AN-4 ..... Celanese US Hldgs LLC 1 .2.CFE .. . 104.8940 |. .6.330 |......6.252 ....07/18/2023 .. 07/15/2029 ...
15089Q-Al-4 ..... Celanese US Hldgs LLC ... 1.. ... 2.CFE ..|... . 104.9470 |...ooeveeennn 15,742 15,000 [ 14,998 s o e o e 6.350 |...... 6.356 ...08/10/2023 ...|....11/15/2028 ...




¥'0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
150890-AX-2 ..... Celanese US Hldgs LLC .....ovvvivvviniiiiiiiiiieieinnes .. 2.CFE .. . 105.8560 |.....oovieeeennnn 21,171 |0 20,000 [oiiiiinnnnnn 19,990 | i e i e 6.550 |...... 6.561 ....08/10/2023 ...|....11/15/2030 ...
161175-AY-0 ..... Charter Comm LLC .... o |--2.CFE ... ...99.0670 |..eevvrnnieeeennnn 39,627 |oviieiiiinnnnnn 40,000 [oeeiiiniieeeeennn 40,120 | e (88) s e e 4.908 |...... 4.674 ....04/03/2019 ...|....07/23/2025 ...
161175-BA-1 ... Charter Comm LLC .... e |- 2.CFE ... ...98.5970 |.....ooiiiiennnnnn 9,860 [ounnniiiiinnnnnnn 10,000 [oiiiiiiiinnnnn 13,045 | i (86) [ e | 6.484 |...... 4.290 ....06/16/2020 ...|....10/23/2045 ...
161175-BK-9 ..... Charter Comm LLC .... vee |--2.CFE ... 1..96.0990 |..eevennieeeeenn 14,415 | 15,000 [ 15,489 | e (1) | e | 4.200 |...... 3.314 ....09/04/2019 ...|....03/15/2028 ...
161175-BN-3 ... Charter Comm LLC .... veo |- 2.CFE ... ...89.0580 |.....eeiiiennnnnn 35,628 |ouiiniiiiinnnnnn40,000 [oiiiiiinnnnn 39,371 Lo i e i e 5.750 |...... 5.870 ....12/28/2023 ...|....04/01/2048 ...
161175-BT-0 ..... Charter Comm LLC .... vee |--2.CFE ... L 77.5060 |.oeeevnniieeeenn 42,628 e 55,000 [oeeiiiiiee e 88,856 | e e 90 [ e e 4.800 |...... 5.597 ...05/16/2022 ...|....03/01/2050 ...
161175-CC-6 ..... Charter Comm LLC .... veo |- 2.CFE ... ...69.3890 |......oiiiiiiiinnnn 3,469 | 5,000 [ 4,995 | e e [ e 4.400 |...... 4.405 ....06/18/2021 ...|....12/01/2061 ...
161175-CE-2 ..... Charter Comm LLC |- 2.CFE ..|... L.69.7860 |..eeevrniieeeennn 3,489 | 5,000 [ een 3,700 | e 39 [ e e 3.500 |...... 5.841 ....07/27/2022 ...|....03/01/2042 ...
164110-AG-6 ..... Cheniere Energy Ptrs LP .2.CFE .. ...95.4450 |. .4.500 |......6.117 ....00/13/2023 .. 10/01/2029
18551P-AE-9 ..... Cleco Corp Hldgs .... .2.CFE .. ...87.7550 |. .3.375 |......6.238 ...03/07/2023 .. 09/15/2029
19828A-AB-3 ..... Columbia Pipeline LLC 144A .2.BFE .. . 103.3070 |. .6.042 |......5.812 ....08/07/2023 .. 08/15/2028 ...
19828T-AA-4 ... Columbia Pipelines LLC 144A .... cee |- 2.AFE )., . 103.5410 |.oeeevvnneeeeenn 41,416 |2 40,000 [oeeiiiniiee e 39,453 | e 11 e e e 5.927 |...... 6.180 ....11/14/2023 ...|....08/15/2030 ...
19828T-AB-2 ..... Columbia Pipelines LLC 144A .... veo |- 2.AFE L) . 104.8960 |......oeoeeeeeennn 20,979 |oniiniiiiinnnnnn 20,000 [oiiiiiiinnnnnnn 19,995 | i e i e 6.036 |...... 6.036 ....08/02/2023 ...|....11/15/2033 ...
19828T-AC-0 ..... Columbia Pipelines LLC 144A .... |- 2.AFE L. . 110.5540 |..eeevnnieeeeen 11,055 |02 10,000 [oeciiiiieeceenen 90998 | o] e e e 6.544 |...... 6.574 ....11/17/2023 ...|....11/15/2053 ...
20030N-BT-7 ..... Comcast Corp ... .. 1.G FE ..|... L..84.3070 |.oeiveiiiien 4,215 | 5,000 [ 4,383 | e 38 e [ | 3.200 |...... 4.567 ....06/11/2018 ...|....07/15/2036 ...
20030N-CY-5 ..... Comcast Corp ... 1.G FE ..|... L..81.3320 |.oeeiiiiieeeeennn 12,200 e 15,000 [eeiiiiieee et 14,976 | o] e e e 3.250 |...... 3.263 ....10/29/2019 ...|....11/01/2039 ...
20030N-DH-1 ... Comcast Corp ... | 1.GFE L. ...86.2490 |......oiieeeennnn 17,250 [ovinniiiiinnnnnnn 20,000 [oiiiiiinnenn 28196 [ o (212) s e e 3.750 |...... 2.206 ....07/31/2020 ...|....04/01/2040 ...
20030N-DS-7 ..... Comcast Corp ... .. 1.G FE ..|... L.67.9810 |oeeeeeniieeeeennn 12,916 e 19,000 [ 15,058 | e T s e e 2.887 |...... 4.151 ...08/19/2021 ...|....11/01/2051 ...
20030N-ED-9 ... Comcast Corp ... 1.6 FE ..|... . 100.5370 |........coeeeeeen 50,268 |ouenniiiinnnnnnn 50,000 [oiiiiiiiinnnnnnnn 49,908 | e 16 e [ e 4.550 |...... 4.591 ....06/01/2023 ...|....01/15/2029 ...
20030N-EE-7 ..... Comcast Corp ... . 1.GFE .. . 101.4310 |. .4.800 |......4.839 ....05/01/2023 .. 05/15/2033
20268J-AA-1 ..... CommonSpirit Health .1.GFE .. ..97.7770 |. .2.760 |......2.760 ....08/07/2019 .. 10/01/2024
205887-CC-4 . ConAgra Inc ... .2.CFE .. ...99.9230 |. .4.850 |......3.863 ... 12/13/2022 .. 11/01/2028
205887-CJ-9 ..... [ConAgra Inc . .2.CFE .. . 101.2690 |. .5.300 |......5.345 ....07/17/2023 .. 10/01/2026 ...
20826F-AV-8 ..... ConocoPhi | lips Co 1.FFE .. ...81.1490 |[. .3.800 |......3.809 ...02/22/2022 .. 03/15/2052 ...
20826F-BF-2 ..... ConocoPhi | lips Co .. | LR FE L . 102.9490 |..oovvviieeeennn 25,737 o 25,000 [oiiiiiiinennn 24,954 | i e i e 5.050 |...... 5.074 ....08/08/2023 ...|....09/15/2033 ...
20826F-BH-8 ..... ConocoPhi | lips Co |- LFFE L L 108.7520 |.oeevvvneeeeeennn 16,313 | 15,000 [ 14,799 | o] e e e 5.700 |...... 5.786 ....11/14/2023 ...|....09/15/2063 ...
209111-GC-1 ..... Consolidated Edison Co NY Inc . | 1.GFE L. 710150 [ 17,754 025,000 [0 25,000 [eaiiciiies e e [ e 3.200 |...... 3.200 ... 11729/2021 ... |....12/01/2051 ...
209111-GF-4 ..... Consol idated Edison Co NY Inc .... vee |- 1.GFE ... L 105.1210 |oeeeeenieeeeennn 10,512 |neecen02210,000 [oeciiiieeeeeeen 90940 | e e e | 5.500 |...... 5.578 ....11/20/2023 ...|....03/15/2034 ...
21871X-AF-6 ..... CoreBridge Finl Inc veo |- 2.AFE L) L..94.2600 |....oeviiiiiinnnnn 9,426 | 10,000 [ 9,993 | e e [ e 3.850 |...... 3.865 ...08/31/2022 ...|....04/05/2029 ...
21871X-AQ-2 ..... CoreBridge Finl Inc 144A .. |- 2.AFE L. . 104.3400 |.oeeevnieeeeennn 5,217 e 5,000 e 4,983 | e e e e 6.050 |...... 6.098 ....09/12/2023 ...|....09/15/2033 ...
224044-CN-5 ......[Cox Comm Inc 144A ..... .2.BFE .. ...84.8660 |. .2.600 |......2.644 ....06/18/2021 .. 06/15/2031 ...
20822V-AK-T7 ..... Crown Castle Intl Corp .2.BFE .. ...95.0300 |. .3.800 |......5.507 L 171772028 02/15/2028
22822V-AN-1 ... Crown Castle Intl Corp .2.BFE .. ...89.5760 |. .3.100 |......5.957 ....11/16/2023 .. 11/15/2029
22822V-BA-8 ..... Crown Castle Intl Corp .2.BFE .. ...99.7110 |. .5.000 |......5.538 ....12/13/2023 .. 01/11/2028
22822V-8B-6 ..... Crown Castle Intl Corp .2.BFE .. ...98.7690 |. .4.800 |......4.850 ...04/24/2023 .. 09/01/2028 ...
22822V-8D-2 ... Crown Castle Intl Corp .. vee |--2.CFE ... . 102.3570 |.oeeevnnieeeeennn 15,353 e 15,000 [ 14,950 | o] e e e 5.600 |...... 5.673 ....12/04/2023 ...|....06/01/2029 ...
25278X-AV-1 ..... Diamond Energy Inc .... voo |- 2.BFE ... 1069710 |oovvveneeeen 21,394 |00 20,000 [ociiiinnnnnn 20,521 s e (28) e [ e 6.250 |...... 5.872 ....12/08/2023 ...|....03/15/2033 ...
254709-AT-5 ..... Discover Finl Svs oo |--2.BFE ... 14160 [t 557 [0 5,000 [t 50831 [ e (D) e e e 7.964 |...... 7.019 ....12/11/2023 ...|....11/02/2034 ...
25470D-AT-6 ..... Discovery Comn Inc .... veo |- 2.CFE ... L..86.4180 |...ooeviiiennnnnnn 25,925 |oiniiiiiinnnnnn 30,000 [oiiiiiinn i 29,538 [ o8 e [ e 5.200 |...... 5.311 ....03/23/2022 ...|....09/20/2047 ...
25470D-BF-5 ..... Discovery Comn Inc .... vee |--2.CFE ... 947580 [ 4,788 | 5,000 [t 5047 s e (8) Je s e | 4125 |...... 3.922 ....08/17/2022 ...|....05/15/2029 ...
25470D-BG-3 ..... Discovery Comn Inc .... veo |- 2.CFE ... L..86.1310 | 12,920 [ 15,000 [oiiiiiiee 18,863 [ e (88) s e | 5.300 |...... 3.813 ....07/09/2020 ...|....05/15/2049 ...
25470D-BH-1 ..... Discovery Comn Inc .... vee |--2.CFE ... ...80.7090 |..eeevriiieeeeennn 12,106 [oeeeieieenee 15,000 [oecienieeeeeenn 16,987 | e (44) | o e 4.650 |...... 3.838 ...10/21/2020 ...|....05/15/2050 ...
25470D-BJ-7 ..... Discovery Comn Inc |- 2.CFE ... L.90.7730 |oovivenieeeenn 130616 [ 15,000 [l 1171 s i 136 [ [ | 3.625 |...... 5.953 ....06/31/2023 ...|....05/15/2030 ...
25746U-DG-1 . | Dominion Resources .2.BFE .. ...92.1940 |. .3.375 |......5.440 ....11/03/2023 .. 04/01/2030 ...
25746U-DR-7 ... Dominion Resources ... 2.BFE ..|... . 102.8650 |.......oooeeeeeena 91,550 |iinniiiinnnnn 89,000 foiiiiiiinn 87,216 i i 86 | i e 5.375 [...... 5.663 ...11/02/2023 ... |....11/15/2032 ...
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26441C-BH-7 ..... Duke Energy Co ..2.BFE .. L..87.3050 |....oevniiiiennnnnn 8,731 | 10,000 [oiiiiiiiinnn 8,505 [ e 118 e [ 2.450 |...... 5.223 ....06/31/2023 ...|....06/01/2030 ...
26441C-BL-8 ..... Duke Energy Co ... oo |--2.BFE ... L..85.4710 |oeeeeeniieeeeenn 84,108 | 75,000 [ 72,815 [ o 228 | e e 2.550 |...... 3.007 ....08/21/2023 ...|....06/15/2031 ...
26441C-BT-1 ..... Duke Energy Co ... voo |- 2.BFE ... L..96.9610 |...oovvnnnnnnnnnnn 38,784 | i40,000 [oiiiiiinnnnnn 39,363 [ e 57 e [ e 4.500 |...... 4.723 ...09/20/2022 ...|....08/15/2032 ...
26441C-BU-8 ..... Duke Energy Co ... |--2.BFE ... L..98.7420 |.eoeeeiiiieeee 9,374 | n0210,000 [ 8,907 e e 10 s e e 5.000 |...... 5.786 ...05/31/2023 ...|....08/15/2052 ...
264420-AH-7 ... Duke Energy Inc .. e [ LFFE L . 101.2120 |..oeeeniennnnnn 30,364 |oniniiinnnnnnn 30,000 [oiiiiiineenn 34416 | e (199) [ [ | 5.300 |...... 4.026 ...12/02/2020 ... |....02/15/2040 ...
26442E-AF-T7 ..... Duke Energy Ohio Inc N A |- LFFE L ...96.3530 |..oeevuiiieeeennn 24,088 |oeniniiiinnnnnn 25,000 [oeeiiinieeeennn 24,994 | ] e e e 3.650 |...... 3.655 ...01/08/2019 ...|....02/01/2029 ...
264420-AP-9 ..... Duke Energy Progress Inc .. N | LR FE L ...82.5310 |..oooveiiiennnnnn 12,380 [ovnnniiiiiinnn 15,000 [oiiiniinne 1874 | i e i e 4.000 |...... 4.050 ....03/14/2022 ...|....04/01/2052 ...
26443T-AB-2 ..... Duke Energy Indiana LLC ... N A .. 1.F FE ..|... 72,8200 |.eoeeenneeeeenn 14,564 | 00220,000 [ 19,592 | e 10 s e e 3.250 |...... 3.369 ...09/25/2019 ...|....10/01/2049 ...
26444H-A0-4 ..... [Duke Energy Florida LLC 1 1FFE .. . 108.0250 |. .5.899 ....11/06/2023 .. 11/15/2033
281020-AM-9 ..... Edison Intl Inc .. 1 .2.CFE .. ...96.6300 |. ......6.479 ....10/17/2023 .. 03/15/2028
281020-AY-3 ..... Edison Intl Inc .. 1 .2.BFE .. . 100.6340 |. .5.250 |......5.291 ...05/10/2023 .. 11/15/2028 ...
20273V-AR-1 ..... Energy Transfer Equity . N A |- 2.CFE ..|... 1027730 |oeeeeenieee i 25,898 e 25,000 [oeeiiiiieeee i 24,985 | e e e e 6.050 |...... 6.074 ...10/10/2023 ...|....12/01/2026 ...
20273V-AS-9 ... Energy Transfer Equity .... N |- 2.CFE ... . 105.0730 |.ooevvviiieeeennnn 5,254 | 5,000 [ 4,994 | e e [ |l 6.100 |...... 6.128 ....10/10/2023 ...|....12/01/2028 ...
20273V-AT-7 ..... Energy Transfer Equity .... N A |- 2.CFE ..|... . 106.9180 |..eevvvnneeeeenn 58,805 |onenniiiinnnnnnn 55,000 [oeeeiiniiee e 55,282 | e (8) e e e 6.400 |...... 6.323 ... 11/13/2023 ... |....12/01/2030 ...
20278N-AG-8 ..... Energy Transfer Ptrns LP .. N |- 2.CFE ... . 100.8580 |....evvnnieennnnn 20,172 Joniiiiiiinnnnnn 20,000 [oiiiiinnnnnnnn 19,893 | o 12 e e e 5.250 |...... 5.368 ....06/01/2023 ...|....04/15/2029 ...
29379V-BX-0 ..... Enterprise Products Inc ... N A |- 1.GFE L. 1..90.5670 |.oeeevnniieeeennn 18,585 [ 15,000 [ 13,439 | e 216 [ e e 2.800 |...... 4.793 ...06/23/2022 ...|....01/31/2030 ...
20444U-BE-5 ... Equinix Inc N |- 2.BFE ... L..91.9690 |..ooeviiiiiennnn 9,197 | 10,000 [oiiiiiiinn 8,738 s i B7 e [ e 3.200 |...... 5.762 ...08/16/2023 ...|....11/18/2029 ...
20449-AF-4 ..... Equitable Finl Life 144A .. .. 1.EFE ..|... L..87.7030 |..eeeeriiieeeennn 52,622 |ouiiiiiiinnnnn 80,000 [oeeiiiniiee 59,901 | e 22 [ e e 1.800 |...... 1.841 ....03/03/2021 ...|....03/08/2028 ...
204490-AL-1 ... Equitable Finl Life 144A .. B .. 1.EFE ..|... ...90.1390 |...ooeviiiennnnnn 83,097 |ouinniiiiiinnnnnn 70,000 [oiiiiiiinnnnnnnn 89,951 | e 16 e [ e 1.700 |...... 1.725 ....11/08/2021 ...|....11/12/2026 ...
3003411-AB-2 ..... Evergy Inc ........ 1 .2.BFE .. ...90.5600 |. .2.900 |......2.934 ...12/10/2019 .. 09/15/2029
30037D-AA-3 ..... Evergy Metro Inc . 1 1FFE .. ...85.3040 |. .2.250 |......1.792 ...02/02/2021 .. 06/01/2030
30040W-AT-5 ..... Eversource Energy 1 L2.AFE .. . 102.8720 |. .5.450 |......5.4% ...03/01/2023 .. 03/01/2028
30040W-AU-2 ..... Eversource Energy .. mi L2.AFE .. . 100.6960 |. .5.125 |......5.285 ...06/13/2023 .. 05/15/2033 ...
30040W-AW-8 ..... Eversource Energy N L2.AFE .. . 104.7900 |. .5.950 |[......5.978 ....11/08/2023 .. 02/01/2029 ...
30161N-BJ-9 ..... Exelon Corp N |- 2.BFE ... . 101.4640 |....oevnnieennnnn 30,439 |oninniiiinnnnnn 30,000 [oiiiiiinnnnn 29,989 | o9 e [ e 5.150 |...... 5.187 ....02/16/2023 ...|....03/15/2028 ...
3030311-8L-9 ..... Meta Platforms Inc .... N A |- LEFE L. . 101.5510 |oeeeeenneeeeenn 85,698 |oeeeieieenen 45,000 [oeeeeenieeeennn 44,991 | 2 e e e 4.600 |...... 4.605 ...05/01/2023 ...|....05/15/2028 ...
316773-DK-3 ..... Fifth Third Bancorp ... N |- 2.AFE L L 104.2080 |...ooevvnieeennnnn 5,210 foeiniiiiiinnnnnnn 5,000 [oiiiiiiiinnnnn 5,000 |ainniiiiiiinns o e [ e 6.339 |...... 6.339 ....07/24/2023 ...|....07/27/2029 ...
341081-GP-6 ..... Florida Power & Light ... N A |- 1.DFE ... . 100.8430 |...coevnnieeeenn 45,380 |oeenniiiiinnnnnnn 45,000 [oeiiiiniiieeeeennn 44,983 | o] e e e 4.625 |...... 4.632 ...056/15/2023 ...|....05/15/2030 ...
361841-AL-3 ..... GLP Capital LP N |- 2.CFE ... ...99.3270 |..ooeviiiiinennnnn 19,865 |onniniiiinnnn 20,000 [oiiiiiinneennn 19,774 Lo i 31 e e e 5.300 |...... 5.556 ...03/06/2023 ...|....01/15/2029 ...
370334-CT-9 ..... General Mills Inc .. N A |--2.BFE ... L101.4170 |oeeeeeneeeeena 10,142 | h00210,000 [ 9,981 | o] e e e 4.950 |...... 4.976 ...08/27/2023 ...|....03/29/2033 ...
373334-J5-1 . | Georgia Power Co . . .. 2.AFE .. ...92.9700 |. 4.750 |......4.803 ....02/15/2019 .. 09/01/2040 ...
373334-KQ-3 ..... [Georgia Power Co . 1 L2.AFE .. ...99.7500 |. .4.700 |......4.740 ...05/02/2022 .. 05/15/2032
373334-KS-9 ..... [Georgia Power Co . 1 L2.AFE .. . 100.7360 |. .4.650 |......4.678 ...05/01/2023 .. 05/16/2028
373334-KT-7 ..... [Georgia Power Co . 1 L2.AFE .. . 100.9870 |. .4.950 |......4.972 ...05/01/2023 .. 05/17/2033
375558-BY-8 ..... [Gilead Sciences Inc 1 L2.AFE .. ...83.9030 |. . ......1.676 ...09/23/2020 .. 10/01/2030 ...
375558-BZ-5 ... Gilead Sciences Inc ... N A |- 2.AFE L. . 104.0460 |....oevnnieeeennnn 31,214 | 00080,000 [oiiiiiie i 29,958 | e e e | 5.250 |...... 5.270 ....09/07/2023 ...|....10/15/2033 ...
378272-BE-7 ..... Glencore Funding LLC 144A . N |- 2.AFE L L..86.4870 |..ooevvneeen 17,297 |02 20,000 [oiiiiiieeennn 18,287 e e 117 e [ e 2.850 |...... 6.024 ....00/14/2023 ...|....04/27/2031 ...
378272-BG-2 ..... Glencore Funding LLC 144A . N A |- 2.AFE L. ...85.0000 |...cevvuniieeeennnn 8,500 [ouiiiiiiinnnnnnn10,000 [oeiiiniiieeeen 7,919 s o e 28 e e e 2.625 |...... 6.034 ....11/17/2023 ...|....09/23/2031 ...
378272-BP-2 ..... Glencore Funding LLC 144A . N |- 2.AFE L . 107.4910 |... I MR RN 6.375 |...... 6.440 ....11/03/2023 ...|....10/06/2030 ...
38141G-WV-2 ..... Goldman Sachs Group Inc ... N A |- 2.AFE L. ...95.0010 |... e (BT72) | o s 3.814 |...... 1.671 ....01/07/2021 ...|....04/23/2029 ...
38141G-XA-7 ..... Goldman Sachs Group Inc ... N | LR FE L L..90.7690 |...oevvennenennnnn 31,769 | 35,000 [oiiiiiiinnnn 37,491 Lo e (136) [ e | 4.411 ... 3.746 ...06/10/2020 ...|....04/23/2039 ...
38141G-XR-0 ..... Goldman Sachs Group Inc ... 1. |- LFFE L L..80.9410 |ooeeeenneeee 12,141 15,000 [ 15,000 | e e e | 1.992 |...... 1.992 ....01/20/2021 ...|....01/27/2032 ...
38141G-YB-4 ..... Goldman Sachs Group Inc ... 1. .. 1.F FE ..|... ...84.0860 |...........eeeeen.54,656 |ooiniiiiiinnnnnnn 65,000 [oiiiiiiiiinnnnn85,000 |aiiniiiiiiins o e [ e 2.615 |...... 2.615 ....04/15/2021 ...|....04/22/2032 ...
38141G-YJ-7 ..... Goldman Sachs Group Inc 1 1.FFE .. ...82.2100 |. .2.383 |......3.316 ...06/27/2022 .. 07/21/2032 ...
444859-BT-8 ..... Humana Inc ... 1.. ... 2.BFE ..|... 961710 [ 14,426 15,000 [ 14,025 i e 95 e o e 3.700 |...... 5.134 ...06/31/2023 ... |....03/23/2029 ...
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444859-BU-5 ... Humana Inc 2B FE Lo 9,971 1. 103.9910 |.....evvvnreeeennn 10,399 [onninniiinnnnnn 10,000 [oiiviiinineeenn 9,975 [ oo e [ e 5.750 |...... 5.818 ....11/07/2022 ...|....03/01/2028 ...
444859-BV-3 ... Humana Inc ... oo |--2.BFE ... . 106.7820 |...cevvuneeeeennn 10,678 oveenieiinnnnn 10,000 [oecenniieeeeennn 10,454 | o (22) s oo e 5.875 |...... 5.232 ...05/31/2023 ...|....03/01/2033 ...
444859-B7-4 ... Humana Inc ... voo |- 2.BFE ... . 104.4560 |.....ooiiiiennnnnn 5,228 | 5,000 i 4,992 | e e [ e 5.750 |...... 5.788 ....11/02/2023 ...|....12/01/2028 ...
446150-BC-7 ..... Huntington Bancshares Inc .... cee |- 2.AFE )., . 103.2020 |...ceevnneeeeennn 10,320 [oviiniieiinnnnnn10,000 [oeciiniieee e 10,000 |oeeeecccciiiieee o s oo e 6.208 |...... 6.208 ....08/14/2023 ...|....08/21/2029 ...
44891A-CB-1 ..... Hyundai Capital America 144A e [ 2AFE L . 100.5620 |........coeeeeeenn 30,169 |ounnniiiinnnnnnn 30,000 [oiiiiiiinnnenn 29,917 s foviiiiiien 26 e o e 5.500 |...... 5.633 ...03/28/2023 ...|....03/30/2026 ...
45687V-AB-2 ..... Ingersol | Rand Inc .... N A |- 2.CFE ..|... . 105.8650 |...cevvuniieeeenn 10,586 oeeeniiiinnnnnnn10,000 [oeeiiiiiiiieennn 90926 |eeiiciiieees o e e e 5.700 |...... 5.802 ....08/08/2023 ...|....08/14/2033 ...
458140-BJ-8 ..... Intel Corp N | LR FE L L T4.6700 [ 3733 [ 5,000 [ 5,282 | e (B) e [ e 3.250 |...... 2.981 ....02/11/2020 ...|....11/15/2049 ...
458140-CC-2 ... Intel Corp ... N A .. 1.F FE ..|... ...99.3030 |..eeevriiieeeennn 24,826 | 25,000 [oeeiiiiieeeeennn 24,945 | e e e e 5.050 |...... 5.063 ...08/02/2022 ...|....08/05/2062 ...
458140-CK-4 . Intel Corp ... 1 1FFE .. . 111.9830 |. .5.900 |......5.671 ....02/08/2023 .. 02/10/2063
459200-KM-2 ..... [ Int| Business Machines Corp . 1 . 1.GFE .. ...93.1510 |. .2.200 |......2.203 ...02/02/2022 .. 02/09/2027
465685-A0-8 ..... ITC Hldgs Corp 144A ... 1 .2.BFE .. ...87.9970 |. .2.950 |......2.974 ....06/11/2020 .. 05/14/2030 ...
46647P-BD-7 ..... JPMorgan Chase & Co ... N A |- LFFE L 941070 |oeeeeenieeee et 51,759 |00 55,000 [ 55,000 |oei e e e e e 3.702 |...... 3.702 ....04/29/2019 ...|....05/06/2030 ...
46647P-CD-6 ..... JPMorgan Chase & Co ... N | LEFE L L TT4920 [ 30875 [ 5,000 [t 4,972 | e e [ e 3.157 |...... 3.198 ....04/19/2021 ...|....04/22/2042 ...
46647P-CR-5 ... JPMorgan Chase & Co ... N A |- LEFE L. ...83.6330 |...oevuniieeeennn 12,545 | 15,000 [ 15,000 | e e e | 2.545 |...... 2.545 ....11/01/2021 ...|....11/08/2032 ...
46647P-DG-8 ..... JPMorgan Chase & Co ... N | LEFE L . 100.1030 |....oevvnneeennnnn 55,066 [ounnniiiinnnnnnn 85,000 [oiiiiiiinnnnnnnn 55,000 [oveeniiiiiiinnns oo e foi e 4.851 |...... 4.851 ...07/18/2022 ...|....07/25/2028 ...
46647P-DU-7 ..... JPMorgan Chase & Co ... N A |- LEFE L. . 101.5640 |...covvnniieeeennn 35,548 |oninniiiinnnnn 35,000 [oieiiiiiiee 85,000 |oeeiiiciiiees e e e | 5.299 |...... 5.299 ....07/17/2023 ...|....07/24/2029 ...
46647P-DII-3 ..... JPMorgan Chase & Co 2 .. |- TEFE L . 102.9210 |.ooeveiieeeennn 25,730 foviiiiiiinnnnnnn 25,000 [oiiiiiiinnnnnnnnn 25,000 |ovenniiiiiiinens oo e [ el 6.070 |...... 6.070 ....10/16/2023 ...|....10/22/2027 ...
49338C-AD-5 ..... KeySpan Gas East Inc 144A N A |- 2.AFE L. . 101.8390 |...eevvniieeennnn 20,368 |oenniieiennnnnnn 20,000 [oeiiiiiiiieeeeennn20,000 |oeeieeiiiiiees e e e e 5.9% |...... 5.99%4 ...03/01/2023 ...|....03/06/2033 ...
548661-EP-8 ..... Lowes Co's Inc ... N .. 2.AFE ..|... .100.1070 |..oeevvnnneeennnnn 20,021 foneeniiiiinnnnnnn 20,000 [oiiininnnnennn 19,997 | v e [ e 4.800 |...... 4.806 ....03/28/2023 ...|....04/01/2026 ...
55261F-AR-5 . M & T Bank Corp .. 1 L2.AFE .. ...94.9250 |. .5.053 |......6.712 ...10/24/2023 .. 01/27/2034
55261F-AS-3 . M & T Bank Corp 1 L2.AFE .. . 107.6700 |. 1413 |......7.266 ... 11/17/2023 .. 10/30/2029
55336V-AL-4 . MPLX LP . 1 .2.BFE .. ...92.7420 |. .5.200 |......4.639 ...12/13/2019 .. 03/01/2047
55336V-BQ-2 . MPLX LP . mi .2.BFE .. ...86.4230 |. .2.650 |......5.726 ... 1172172023 .. 08/15/2030 ...
55903V-BC-6 ..... [WarnerMedia Hldgs Inc N .2.CFE .. ...91.6420 |. .4.279 |......5.459 ...01/03/2023 .. 03/15/2032 ...
55903V-BF-9 ..... WarnerMedia Hldgs Inc ... N |- 2.CFE ... ...86.1500 |.....ooveieennnnnn 25,845 |oinniiiinnnnnn30,000 [oiiiiiinennnnn30,000 |oaiiniiiiiiiens o e fo e 5.391 [...... 5.391 ....06/01/2023 ...|....03/15/2062 ...
571748-BH-4 ..... Marsh & McLennan Cos Inc .. N A |- 1.GFE L. 974140 | 974 010,000 [ 10,219 | e (10) fe s e | 4.750 |...... 4.542 ...02/20/2019 ...|....03/15/2039 ...
573874-AJ-3 ..... Marvel Technology Inc N |- 2.CFE ... L..87.5290 |...covviiinennnnn 21,882 | 25,000 [oiiiiiiiiinnennn 28,964 | e e [ e 2.950 |...... 2.972 ...04/05/2021 ...|....04/15/2031 ...
573874-AP-9 ..... Marvel Technology Inc ... N A |- 2.CFE ..|... . 103.4550 |...coevuniieeeennn 20,691 |oeiiiiiiiinnnn 20,000 [oieiiniieeeennn 19,949 | 2 e e e 5.750 |...... 5.809 ....09/12/2023 ...|....02/15/2029 ...
573874-A0-7 ..... Marvel Technology Inc ... N |- 2.CFE ... . 106.3050 |.......cooeeeeennn 0,630 foveeniiiiinnnnnnn10,000 [oiiiiiiiiiiinnn 9,936 [ o e [ e 5.950 |...... 6.038 ....09/11/2023 ...|....09/15/2033 ...
581557-BU-8 ..... McKesson Corp ... N A |- 2.AFE L. L 102.9660 |..oevvvnnieeeeennn 25,741 |2 25,000 [ 28,847 s o8 e e e 5.100 |...... 5.182 ....06/07/2023 ...|....07/15/2033 ...
59156R-CE-6 ..... MetLife Inc 144A . .. 1.G FE .. . 104.4590 |. .5.375 |......5.454 ....07/10/2023 .. 07/15/2033 ...
59217G-ET-2 ..... Met Life Global Funding | 144A .. 1.DFE .. ...83.0710 |. .2.400 |......4.952 ....09/20/2022 .. 01/11/2032
59562V-AN-9 . MidAmerican Energy Hldgs Inc . .. 1.G FE .. . 108.5610 |. .6.125 |...... 4.442 ...10/16/2018 .. 04/01/2036
609935-AA-9 ..... [Monongahela Power Co 144A . 1 . 1.GFE .. . 105.1360 |. .5.850 |......5.874 ....09/12/2023 .. 02/15/2034
617446-8G-7 ..... Morgan Stanley Group Inc .. 1 .1.GFE .. ...97.5020 |. 4,431 |......5.154 ....12/14/2022 .. 01/23/2030 ...
617446-8L-6 ..... Morgan Stanley Group Inc N A .. 1.EFE ..|... L..87.4960 |...coevuiieeeenn56,872 |oueiiiiiinninnn 85,000 |oeiiiiiiiieeeeennn85,671 | e (104) | e e 2.699 |...... 2.511 ....02/02/2021 ...|....01/22/2031 ...
617446-8X-0 ..... Morgan Stanley Group Inc .. N .. 1.EFE ..|... ...80.5880 |....oeoiiiiinnn 44,328 | 85,000 [oiiiiiinn 55,000 [oaiiiiiiiies e e [ e 1.928 |...... 1.928 ....01/20/2021 ...|....04/28/2032 ...
61747Y-EH-4 ..... Morgan Stanley N A .. 1.EFE ..|... ...82.9960 |...oovuniieeeennn 41,498 | .50,000 [oeiiiiiieee e 83,857 | e 590 [ e e 2.511 |...... 4.283 ...06/08/2022 ...|....10/20/2032 ...
61747Y-FA-8 ..... Morgan Stanley ... N | LEFE L . 100.5400 |.....oovieeennnnn 25,135 foniniiiiinnnnnn 25,000 [oiiiiiiinnnnnnnnn 25,000 |ovenniiiiiiiinens o e [ e 5123 |...... 5.123 ...01/17/2028 ...|....02/01/2029 ...
61747Y-FB-6 ..... Morgan Stanley ... N A |- 2.AFE L. L 101.3210 |oeeeeeniieeeeennn 5,066 [eeeeieeeeieneen 5,000 [oeeiiiiiieeeeeennn 5,000 |oeeiicciieee oo e e e 5.948 |...... 5.948 ....01/17/2023 ...|....01/19/2038 ...
61747Y-FD-2 ..... Morgan Stanley ... N | LEFE L . 100.6550 |.........oeeeeeenn50,328 |oeeiniiiiinnnnnnn80,000 [oiiiiiiinnnnnnn80,000 |oneeniiiiiiiens o e [ e 5.164 |...... 5.164 ...04/19/2023 ...|....04/20/2029 ...
61747Y-FF-7 ..... Morgan Stanley ... 1. |- LEFE L. . 101.9840 |..oeevvnneeeeennn 10,198 e 10,000 [oecieiiiee e 10,000 |oeeeecccciiieeee oo oo oo e 5.449 |...... 5.449 ....07/19/2023 ...|....07/20/2029 ...
61747Y-FH-3 ..... Morgan Stanley . 1. .. 1.EFE ..|... L106.1160 |.oovvvvenneeeeennn 47,752 | 45,000 [oiiininnneennn85,000 [veeniiiininnes oo Jeeiniiiiiiinns foeriiii e 6.407 |...... 6.407 ....10/30/2023 ...}|....11/01/2029 ...
63111X-AJ-0 ..... Nasdag Inc ... 1 .2.BFE .. . 104.0940 |. .5.550 |......5.605 ....07/06/2023 .. 02/15/2034 ...
636274-AD-4 ..... National Grid Group INC ......cccvvuniiiiiiiunniiiiinnnns 1.. ... 2.BFE ..|... TS T B O (1 S (00 O [ O O AP U PPPPIN FTTTTN 5.602 |...... 5.602 ...06/07/2023 ...|....06/12/2028 ...
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637432-NZ-4 ... National Rural Utilities LEFE L 19,928 |...95.0670 |.....cevnveeennnn 19,013 [oinniiiiinnnnnnn 20,000 [oiivininneneennnn 19,935 [ v e [ e 4.150 |...... 4.194 ....08/10/2022 ...|....12/15/2032 ...
637432-PA-T7 ..... National Rural Utilities .. vee |- 1LEFE ). 021,153 . 106.0920 |.....covvenneeeen21,218 |eeniiiiiiennenn20,000 [onneiiiiie 21,067 e [ (88) | [ e 5.800 |...... 5.020 ....08/03/2023 ...|....01/15/2033 ...
6533%K-BR-0 ..... Nextera Energy Capital veo |- 2.AFE L)L . 68,054 [...85.5900 |.........coeeeennn 89,913 |ooiiinniiiinnnnnn 70,000 [oniiiininnnn 88,243 i e 18 | [ 2.250 |...... 2.648 ....03/03/2023 ...|....06/01/2030 ...
6533%K-BS-8 ..... Nextera Energy Capital .. o [ 2.AFE L . 15,021 |. 100.9830 [...eeevvveneeeena 15,147 | 15,000 [ 15,016 e e () oo [ e 5.749 |...... 5.679 ....08/08/2023 ...|....09/01/2025 ...
6533%K-CH-1 ..... Nextera Energy Capital .. A1 [ 2AFE L . 59,977 [...99.8680 |.........coeeeeenn 89,921 |oiiiiiiiiiiinnnnnn80,000 [oiiiiiiinnnn59,985 i e e e e 4.625 |...... 4.633 ....06/21/2022 ...|....07/15/2027 ...
6533%K-CP-3 ..... Nextera Energy Capital e [ 2.AFE L . 15,013 |. 100.3750 |[....cevvveneeeeen 15,056 |oeeveiniieeennnnn 15,000 [oeeennnie e 15,013 s e e e e 5.050 |...... 5.035 ....02/07/2023 ...|....02/28/2033 ...
65473P-Ad-4 ..... NiSource Inc A1 [ 2B FE L L..93.1570 |..oovvniiinennnn 55,894 |0 80,000 [oiiiiiine 59,897 s e () e [ e 3.600 |...... 3.654 ....06/29/2023 ...|....05/01/2030 ...
65473P-AL-9 ..... NiSource Inc ... N A |--2.BFE ... 811570 |oeeeeeieeeeen 8,116 [0 10,000 [ n 8,727 e e 183 | e e 1.700 |...... 3.754 ....03/16/2022 ...|....02/15/2031 ...
65473P-AN-5 . NiSource Inc 1 .2.BFE .. . 102.0300 |. .5.250 |......5.144 ...06/31/2023 .. 03/30/2028
65473P-AP-0 . NiSource Inc ... . .. 2.BFE .. . 103.2960 |. .5.400 |......5.405 ....06/31/2023 .. 06/30/2033
654730-BE-2 ..... [NiSource Fin Corp .. 1 .2.BFE .. ...96.3550 |. .3.490 |......3.267 ....04/08/2020 .. 05/15/2027 ...
666807-BT-8 ..... Nor throp Grumman Corp ... e [ 2.AFE L L 101.5920 |.ooeeeniiieeeeennn 35,557 e 835,000 [oeeiiiie e 47,917 | e (866) | e e 5.150 |...... 2.346 ....07/31/2020 ...|....05/01/2040 ...
67066G-AG-9 ..... NVIDIA Corp A1 [ LEFE L ...86.9600 |..................26,088 |........eeeennnnn30,000 [ooiiiiiiinnnnnnnnn 35,189 | i (273) s e e 3.500 |...... 2.19% ....07/31/2020 ...|....04/01/2040 ...
67103H-AL-1 ..... 0'Reilly Automotive Inc ... A 2B FE L ...99.0970 |..eevrrnnieeeeenn 49,548 | .50,000 [oeiiiiiieeeeennn 49,284 | e B2 | e e 4.700 |...... 4.907 ...06/12/2023 ...|....06/15/2032 ...
674599-ED-3 ..... Occidental Pete Corp .... A1 [ 2.0 FE L . 106.3510 |.ooevvvnnneeennnnn 37,228 | 35,000 [oiiiiinnnnnnn 36,118 | i (20) s o e 6.625 |...... 5.99% ....12/14/2023 ...|....09/01/2030 ...
674599-EF-8 ..... Occidental Pete Corp .... A1 [ 2.CFE Ll . 103.8190 |.oeeevvniieeeeennn 10,382 e 10,000 [oeciiiiee e 9,880 [ o e e e 6.125 |...... 6.340 ....10/11/2023 ...|....01/01/2031 ...
677050-AN-6 ..... Oglethorpe Power Corp A1 [ 2B FE L L..92.2500 |...ooeviiiennnnnnn 23,063 [ouiiiiiiinnnnnn 25,000 [oiiiiiiinn i 28780 | e e [ e 5.050 |...... 5.113 ...05/10/2019 ...|....10/01/2048 ...
677347-CH-7 ..... Ohio Edison Co 144A ... e [ 2.AFE L . 101.3980 |..eevvvnniieeeenna 10,140 |oneeniiiinnnnnn 10,000 [oecieniiee e 10,090 |oeeeecceiieeee o (B) Jeeeeeeeeeiees oo e 5.500 |...... 5.371 ....07/21/2023 ...|....01/15/2033 ...
677415-CV-1 ..... Ohio Pover Co N | 1.GFE L. . 100.7710 |ooveeenineeennnn 30,231 o 30,000 [oiiiiiinnne i 29,867 foveniiiiiiiinens o8 e [ e 5.000 |...... 5.060 ....056/08/2023 ...|....06/01/2033 ...
68233J-CR-3 ..... [Oncor Electric Delivery Co 144A . 1 1.FFE .. . 106.7910 |. .5.650 |......5.673 ....11/08/2023 .. 11/15/2033
682680-AW-3 ..... ONECK Inc . 1 .2.BFE .. ...97.2910 |. .4.350 |......5.712 ....06/31/2023 .. 03/15/2029
682680-AY-9 ..... ONECK Inc . 1 .2.BFE .. ...92.2410 |. .3.400 |......6.308 ....11/01/2022 .. 09/01/2029
682680-BB-8 ..... ONECK Inc . mi .2.BFE .. ...89.9120 |. .3.100 |......5.281 ....10/16/2023 .. 03/15/2030 ...
682680-BG-7 ..... ONECK Inc . N .2.BFE .. . 106.4510 |. .6.100 |......5.907 ....03/30/2023 .. 11/15/2032 ...
68389X-BP-9 ..... Oracle Corp . A1 [ 2B FE L ...85.1990 |.....ooeiieennn 51,119 | 80,000 [oiiiiiinne 81,052 | e (73) s [ e 3.800 |...... 3.614 ....12/02/2020 ...|....11/15/2037 ...
68389X-BV-6 ..... Oracle Corp .... A 2B FE L 1..90.3310 |ooeeeiiiiieeeennn 9,083 |02 10,000 [oeiiiiie e 9,040 | e 118 e e e 2.950 |...... 4.743 ....02/02/2023 ...|....04/01/2030 ...
68389X-BW-4 ..... Oracle Corp ... A1 [ 2B FE L ...80.0500 |.......cooeeeennn 12,808 |onnnniiiinnnnnnn 16,000 [oiiiiiiinnnenn 15,783 | o e [ e 3.600 |...... 3.657 ....02/10/2022 ...|....04/01/2040 ...
68389X-BX-2 ..... Oracle Corp .... A 2B FE L 743930 |eeeeineen 18,598 |0 25,000 [ eeen 22,879 e e 49 e e e 3.600 |...... 4.248 ....02/17/2022 ...|....04/01/2050 ...
68389X-CB-9 ..... Oracle Corp ... A1 [ 2B FE L L 76.5410 [ 30827 e 5,000 [ 4,990 [ e e [ e 4.100 |...... 4.110 ....03/22/2021 ...|....03/25/2061 ...
68389X-CD-5 ..... Oracle Corp .... N A |--2.BFE ... 911670 [ 4,558 |0 5,000 [ 4,992 | e s e e 2.300 |...... 2.340 ...08/22/2021 ...|....08/25/2028 ...
68389X-CE-3 ..... Oracle Corp . 1 .2.BFE .. .. 88.7060 |. .2.875 |......2.893 ....03/22/2021 .. 03/25/2031 ...
68389X-CP-8 ..... Oracle Corp . 1 .2.BFE .. ...99.7080 |. .4.900 |...... 4.909 ....02/02/2023 .. 02/06/2033
68902V-AK-3 ..... Otis Worldwide Corp 1 .2.BFE .. ...89.1880 |. .2.565 |......3.557 ...06/31/2022 .. 02/15/2030
693475-BM-6 ..... PNC Bank Corp .. 1 . 1.GFE .. ...98.0220 |. .5.068 |......6.613 ....10/18/2023 .. 01/24/2034
693475-BU-8 ..... [PNC Bank Corp .. 1 1FFE .. . 111.2220 |. .6.875 |......6.875 ....10/17/2023 .. 10/20/2034 ...
69352P-AQ-6 ..... PPL Capital Funding Inc ... e [ 2.AFE L 1..95.3720 |oeeeeiniiiieeeenn 9,587 |02 10,000 [ 9,867 e e 49 e e e 4125 |...... 5.323 ...05/31/2023 ...|....04/15/2030 ...
694308-JG-3 ..... Pacific Gas & Electric Co ... A1 [ 2.0 FE L ...82.6560 |.......cooeeeeenn 45,461 | 85,000 [oiiiiiiinnn 50,394 | el B8 e e | 2.500 |...... 3.850 ....03/24/2022 ...|....02/01/2031 ...
694308-JM-0 ..... Pacific Gas & Electric Co ... A1 [ 2.CFE Ll 1..95.2270 |.oeeevriiieeeeennn 33,329 |2 835,000 [oiiiiiie e 32,488 s e 287 s e e 4.550 |...... 5.894 ....05/11/2023 ...|....07/01/2030 ...
694308-UN-8 ... Pacific Gas & Electric Co ... A1 [ 2.0 FE L L..85.7100 |..oevvvnneennnnnn 20,998 |oninniiiinnnnnnn 35,000 [oiiiiiiinnnnnnn 38,130 [ e (B4) e [ | 4.950 |...... 4.371 ....11/04/2021 ...|....07/01/2050 ...
694308-JT-5 ... Pacific Gas & Electric Co ... A1 [ 2.CFE Ll ...86.7440 |...ooovniieeennnn 39,085 | 45,000 [oeiiiiiiieeeeenni 40,890 e e 421 | e e 3.250 |...... 4.657 ....09/20/2022 ...|....06/01/2031 ...
694308-KF-3 ..... Pacific Gas & Electric Co ... A1 [ 2.0 FE L . 100.8330 |.......cooeeeeeen 85,708 |ounnniiiinnnnn 85,000 [ooiiiiiinnnnnnn 84,894 | e 27 e e e 5.450 |...... 5.490 ....06/06/2022 ...|....06/15/2027 ...
694308-KH-9 ..... Pacific Gas & Electric Co ... 1o |- 2.CFE ... L 109.1800 |.oeevvvnnieeeennnn 5,459 |0 5,000 [ 4975 | e e e e 6.750 |...... 6.789 ...01/04/2023 ...|....01/15/2053 ...
694308-KJ-5 ..... Pacific Gas & Electric Co ... 1. |- 2.CFE ... . 103.8330 |......ooeeeeennnn 31,150 [oninniiiiinnnnnnn 30,000 [oiiiiiiinnnnnnn 29,848 | o9 e [ 6.150 |...... 6.222 ....06/31/2023 ...|....01/15/2033 ...
694308-KM-8 ..... [Pacific Gas & Electric Co 1 .2.CFE .. . 105.4160 |. .6.400 |......6.440 ...06/05/2023 .. 06/15/2033 ...
709599-BN-3 ... Penske Truck Leasing 144A ... 1.. ... 2.BFE ..|... . 29,917 [...97.5720 [....ooeennnnnn 29,272 i 80,000 [l 2994 s e 15 s e o 4.400 |...... 4.461 ...06/02/2022 ... |....07/01/2027 ...
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709599-BU-7 ..... Penske Truck Leasing 144A .........cooovvviiivnnnnninnns foon e | s T ..2.BFE .. . 100.8320 |........coeeeeeenn20,166 |onnnniiiinnnnnnn 20,000 [oiiiininnnnnnnn 19,811 i e 36 e [ e 5.750 |...... 6.182 ....07/07/2023 ...|....05/24/202%6 ...
709599-BV-5 ... Penske Truck Leasing 144A ... A 2B FE L . 105.1920 |ooeeevnieeeeeen 15,779 | 15,000 [ 14,986 | o8 s e e 6.200 |...... 6.218 ...06/13/2023 ...|....06/15/2030 ...
709599-BI-3 ..... Penske Truck Leasing 144A ... N |- 2.BFE ... . 103.7990 |....oevvieeennnnn 10,380 fovnnniiiiinnnnnn10,000 [oiiiiiiiiiiinnn 9,976 [ i e i e 6.050 |...... 6.110 ....07/27/2023 ...|....08/01/2028 ...
718172-CV-9 ..... Philip Morris Intl .... N A .. 1.F FE ..|... . 101.8570 |.oeeevnnieeeeennn 30,557 |oviiiieiiennnnn 30,000 [oecenniiee 29,884 | o e 26 [ e e 5125 |...... 5.237 L A1716/2022 .. 1171772027 ..
718172-CW-7 ..... Philip Morris Intl .... N .. 1.F FE ..|... . 104.9740 |...ooovnneeeennnn 15,746 |onnnniiiinnnn 15,000 [oiiiiinnnnnn 14,989 | i e i e 5.625 |...... 5.640 LG A1716/2022 ... 1171772029 ..
718172-CZ-0 ..... Philip Morris Intl .... N A .. 1.F FE ..|... L 101.1620 |.oeeevvnneeeeenn 45,528 |oeieiiiiien 45,000 [oeeienieee A 778 | e B2 | e e 4.875 |...... 5.009 ...02/13/2023 ...|....02/15/2028 ...
718172-DA-4 ..... Philip Morris Intl .... N .. 1.F FE ..|... . 101.8530 |...covvnnnieennnn 45,834 | 45,000 [oiiiiiiinn 44,830 | e 38 e [ e 5125 |...... 5.284 ....06/06/2023 ...|....02/15/2030 ...
718172-DB-2 ..... Philip Morris Intl .... N A .. 1.F FE ..|... . 102.6820 |...coevnneeeeennn 41,078 | 40,000 [oeiiiniiee 89,766 |oeeeeeceeiiieee e 18 e e e 5.375 |...... 5.457 ...06/29/2023 ...|....02/15/2033 ...
718172-DE-6 ..... Philip Morris Intl .... 1 1FFE .. . 104.6210 |. .5.625 |......5.874 ....00/05/2023 .. 09/07/2033
723787-AV-9 ..... Pioneer Natural Resources Co . .. 2.AFE .. . 100.7630 |. .5.100 |......5.118 ...08/27/2023 .. 03/29/2026 ...
72650R-BM-3 ..... Plains All American Inc ... 1 .2.BFE .. ...92.1730 |. .3.550 [......4.110 ...03/24/2022 .. 12/15/2029 ...
74251V-AT-9 ..... Principal Finl Group Inc .. |- 1.GFE L. . 102.4350 |..eoeennieeeeennn 25,609 |oveieiiiinnennn 25,000 [oeeiiiiieeee e 28,975 | e e e e 5.375 |...... 5.389 ...03/06/2023 ...|....03/15/2033 ...
T4256L-ES-4 ..... Principal Life Global Fund I1 144A ... .. 1.EFE ..|... ...91.0540 |...oovviiiieeennnn 83,787 |oviiiiiiiennn 70,000 [oiiiiiinennnnn89, 761 | o 81 e [ e 1.500 |...... 1.622 ....11/09/2021 ...|....11/17/2026 ...
744573-AX-4 ..... Public Sves Enterprise Group |--2.BFE ... . 107.6940 |..ooovvnnneeeeenn 16,154 | 15,000 [t 15,087 e e e e e 6.125 |...... 6.062 ....11/07/2023 ...|....10/15/2033 ...
745310-AH-5 ... Puget Energy Inc .... |- 2.CFE ... L..97.4440 |0 29,233 | 30,000 [ 80,150 [ e (128) e e | 3.650 |...... 3.19% ....07/02/2019 ...|....05/15/2025 ...
745310-AK-8 ..... Puget Energy Inc .... |- 2.CFE ..|... 91,7550 [oeeieiiieeeeen 9176 |02 10,000 [ 10,974 | e (1) | e e 4.100 |...... 2.401 ...02/02/2021 ...|....06/15/2030 ...
75513E-CT-6 ..... Raytheon Tech Corp |- 2.AFE L. L 102.7130 |ooeeeeiieeeennn 35,950 i 35,000 [oiiiiiiiin 34,970 | e e [ e 5.750 |...... 5.783 ....11/06/2023 ...|....11/08/2026 ...
758750-AD-5 ..... Regal Rexnord Corp 144A . |- 2.CFE ..|... . 101.3060 |..eeevvunneeeeennn 50,653 |oueeeiiiinnnnnn50,000 [oeeeeniiieee 89,792 | o e e e 6.050 |...... 6.161 ...11/08/2023 ...|....04/15/2028 ...
758750-AE-3 ..... Regal Rexnord Corp 144A . .. 2.CFE ..|... . 102.7230 |.oooeeninneennnnn 20,545 |0 20,000 [ 20,002 | e e [ e 6.300 |...... 6.298 ....01/10/2023 ...|....02/15/2030 ...
78403D-AN-0 ..... SBA Tower Trust 144A ... . .. 1.F FE .. ...96.5670 |. .2.83%6 |......2.836 ...09/10/2019 .. 01/15/2025
785592-AX-4 . Sabine Pass Liquefaction Inc 1 L2.AFE .. ...97.79%0 |. .4.500 |......5.904 ...10/31/2023 .. 05/15/2030
816851-BG-3 ..... [Sempra Energy ........ 1 .2.BFE .. ...95.3860 |. .3.400 |......2.928 ....10/11/2019 .. 02/01/2028
824348-BL-9 ..... [Sherwin Williams Co ....ccvvvvvrrvirnnnniiiiinniiinieninns foen e mi .2.BFE .. ...86.8430 |. .2.300 |......3.968 ....08/02/2022 .. 05/15/2030 ...
826418-BM-6 ..... Sierra Pacific Power Co .......ccovvuuuireeeemmnineeeeens foen o N 1.FFE .. ...95.3650 |. .2.600 |......3.574 ...04/03/2018 .. 05/01/2026 ...
842400-GS-6 ..... Southern Calif Edison N .. 1.G FE ..|... L..91.2360 |...oovvniinenn 18,247 |0 20,000 [oiiiiiinnnnn 19,982 | i3 e [ e 2.850 |...... 2.868 ....08/01/2019 ...|....08/01/2029 ...
842400-GT-4 ..... Southern Calif Edison ... N A .. 1.G FE ..|... L TTTAT0 | 1775 |22 10,000 [ 10,528 | o (13) s oo e 3.650 |...... 3.344 ...03/04/2020 ...|....02/01/2050 ...
842400-GU-1 ..... Southern Calif Edison ... N .. 1.G FE ..|... L..85.9720 |...oovviiieennnn 21,498 |0 25,000 [oiiiiiinenn 25,056 [ainiiiiiiiees e (8) e e e 2.250 |...... 2.211 ...03/05/2020 ... |....06/01/2030 ...
842400-H-8 ..... Southern Calif Edison ... N A .. 1.G FE ..|... ...86.0560 |..eeevrnniieeeennn 21,514 | 25,000 [ 24,998 | o] e e e 2.750 |...... 2.754 ....01/10/2022 ...|....02/01/2032 ...
842400-HS-5 ... Southern Calif Edison ... N .. 1.G FE ..|... . 104.4420 |..................20,888 ooenniiiinnnnnnnn 20,000 [oiiiiiiinnnnnnnnn 20,021 foiniiiiins e () e [ e 5.850 |...... 5.818 ... 11/04/2022 ... |....11/01/2027 ...
842400-HU-0 Southern Calif Edison ... N A .. 1.G FE ..|... L 102.7430 |oeeeeeneeeee 15,411 | 15,000 [ 1,987 | e s e e 5.300 |...... 5.323 ...02/27/2023 ...|....03/01/2028 ...
842400-HII-6 ..... [Southern Calif Edison . .. 1.G FE .. . 100.4360 |. .4.900 |......4.939 ....06/17/2023 .. 06/01/2026 ...
842434-CY-6 ..... |Southern Calif Gas Co 1 .1.DFE .. . 105.5410 |. .5.750 |......5.662 ...06/05/2023 .. 06/01/2053
842434-CZ-3 ..... [Southern Calif Gas Co 1 .1.DFE .. . 103.0200 |. .5.200 |......5.278 ...06/29/2023 .. 06/01/2033
842587-DQ-7 ..... |Southern Co .. 1 .2.BFE .. . 100.8210 |. .4.850 |......4.883 ...05/15/2023 .. 06/15/2028
8426EP-AG-3 ..... Southern Co Gas Cap Corp 1 L2.AFE .. . 105.2580 |. .5.750 |......5.764 ....09/11/2023 .. 09/15/2033 ...
845011-AC-9 ..... Southwest Gas Corp N A |- 2.AFE L. .85, 1470 |.oeeeeniee i 22,138 |02 26,000 [ i 20,416 [ e 128 | e | 2.200 |...... 6.302 ...10/27/2023 ...|....06/15/2030 ...
845437-BU-5 ... Southwestern Elec Power ... N |- 2.AFE L . 100.1970 |..oevvvnineeennnnn 35,069 [ovnnniiiinnnnnnn 35,000 [oiiiiiiinnnnnnn 34,958 | i3 e [ e 5.300 |...... 5.317 ....03/29/2023 ...|....04/01/2033 ...
857477-BS-1 ..... State Street Corp e [ LR FE L ...92.9260 |....oevuiieeeenn 60,402 |onuiniiiiinnnnnn 85,000 [oeiiiiiiiieeeeenna85,000 |oeiiiiciiees e e e | 2.208 |...... 2.203 ...02/02/2022 ...|....02/07/2028 ...
871829-BS-5 ..... Sysco Corp A1 [ 2B FE L . 104.2520 |....oovnieeennnnn 15,638 [onneniiiinnnn 15,000 [oiiiiiinnenn 14,968 | o e i e 5.750 |...... 5.795 (W ....... 105 |... ....11/06/2023 ...|....01/17/2029 ...
87264A-BF-1 ..... T-Mobile USA Inc . A 2B FE L ...94.9100 |..eevvviieeeeennn 37,964 |2 40,000 [oeeiiiiiee e 37,990 | e 166 | e e 3.875 |...... 4.800 ...09/26/2023 ...|....04/15/2030 ...
87264A-CA-1 ..... T-Mobile USA Inc . e [ 2B FE L ...90.3050 |....oevniiiinnnnnn 9,081 [ 10,000 [oiiiiiinnnnn 10,153 | e (36) s [ | 2.050 |...... 1.664 ...09/22/2020 ...|....02/15/2028 ...
87264A-CS-2 ..... T-Mobile USA Inc . 1 |- 2B FE ... ...89.8310 |.eeeveniiieeeennn 8,988 |02 10,000 [eiiiiiiee e 90996 [ o] e e e 2.400 |...... 2.409 ...12/01/2021 ...|....08/15/2029 ...
87264A-CY-9 ..... T-Mobile USA Inc . 1. |- 2.BFE ... . 100.9660 |......oeveeennnnn 20,193 |oninniiiiinnnnnnn 20,000 [oiiiiiiinnnnnn 19,967 v v e e e 5.050 |...... 5.072 ....02/06/2023 ...|....07/15/2033 ...
87264A-DA-0 ..... T-Mobile USA Inc . 1 .2.BFE .. . 100.9080 |. .4.800 |......4.848 ...05/08/2023 .. 07/15/2028 ...
87264A-DC-6 ..... T-Mobile USA Inc . 1.. ... 2.BFE ..|... . 106.3120 |...ooevenennnnnn 21,262 20,000 [ 19,971 s o e o e 5.750 |...... 5.770 ...09/11/2023 ...|....01/15/2034 ...
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876030-AB-3 ..... Tapestry INC .ooevveevvviiiininiiiiiiiiineeeceinneeeceens foes e | s T ..2.BFE .. . 102.2880 |...ooevennieennnnn 15,343 | 15,000 [oiiiiiinnnnnnn 14,984 | e e [ e 7.050 |...... 7.110 ....11/15/2023 ...|....11/27/2025 ...
87612B-BU-5 ..... Targa Resources Ptrs LP ... A1 [ 2.CFE Ll L.91.4810 |oeeeeeeieeee e 85,740 |oneeieeeeinn2.50,000 [oeeeinieeeeeen 84,166 | o 502 [ e e 4.000 |...... 5.838 ...05/31/2023 ...|....01/15/2032 ...
87612G-AC-5 ..... Targa Resources Corp A1 [ 2.0 FE L . 105.5130 |..oevvveniennnnnn 10,551 | 10,000 [oiiiiiiininnnn 9,989 | o3 e [ e 6.125 |...... 6.141 ...01/03/2023 ...|....03/15/2033 ...
87612G-AE-1 ..... Targa Resources Corp A1 [ 2.CFE Ll . 104.6980 |...evvvunneeeeennn 10,470 |ovenneieiinnnnnn 10,000 [oeieeniiiieeeeen 9,978 | o e oo e 6.150 |...... 6.202 ....11/06/2023 ...|....03/01/2029 ...
893574-AP-8 ..... Transcontinental Gas Pipe Line ... N |- 2.BFE ... L.90.7740 |oooevvnieee 130616 [ 15,000 [l TR TTA s e 31 e [ e 3.250 |...... 3.516 ...03/17/2022 ...|....05/15/2030 ...
91159H-JC-5 ..... US Bancorp N A .. 1.G FE ..|... L..91.9600 |..oeeveniieeeeenn 84,372 e 70,000 [oieiiiiee e 70,000 |oeeecceiieeee e e e e 2.215 |...... 2.215 ...01/20/2022 ...|....01/27/2028 ...
91324P-0T-6 ... United Health Group N .. 1.F FE ..|... L..85.2470 |..oovvrieeee 12,787 e 15,000 [ 14,988 | e e [ e 3.500 |...... 3.506 ....07/26/2019 ...|....08/15/2039 ...
91324P-EH-1 ... United Health Group N A .. 1.F FE ..|... ...98.6430 |..ooevuiiiieeeenn 19,729 |02 20,000 [eeeiiiieeeennn 19,943 | 9 s e e 4.000 |...... 4.060 ...05/17/2022 ...|....05/15/2029 ...
91324P-EJ-7 . United Health Group 1 1FFE .. ...98.0340 |. .4.200 |......4.2382 ...05/17/2022 .. 05/15/2032
91324P-EK-4 . United Health Group 1 1.FFE .. ...96.5390 |. 4.750 |...... 4.504 ...06/08/2022 .. 05/15/2052
91324P-EL-2 ..... [United Health Group 1 1FFE .. ...99.0340 |. .4.950 |......5.007 ...05/17/2022 .. 05/15/2062 ...
91324P-ER-9 ..... United Health Group N A .. 1.F FE ..|... . 105.9200 |..eeevvnniieeeennn 10,592 |onieniiiininnn10,000 [oeciiiiiieeeeee 9,966 [ e e e e 5.350 |...... 5.398 ...10/25/2022 ...|....02/15/2033 ...
91324P-ES-7 ... United Health Group N | LR FE L L 113.6790 |ooeeviviieienn 5,684 | 5,000 [ 4,962 | e e [ e 5.875 |...... 5.930 ....10/25/2022 ...|....02/15/2053 ...
91324P-ET-5 ... United Health Group N A |- LFFE L 1158060 |oeevvvneeeeeeenn 5,790 [oveieiiiiiieee e 5,000 e 4941 | e e o e 6.050 |...... 6.130 ....10/25/2022 ...|....02/15/2063 ...
92343V-GJ-7 ... Verizon Comm Inc .... N |- 2.AFE L ...86.3500 |......oooverennnnn 14,679 |onnnniiinnnnnn 17,000 [occiininnnnnn 14,394 | o 178 e [ e 2.550 |...... 5.116 ...06/14/2023 ...|....03/21/2031 ...
92343V-GN-8 ... Verizon Comm Inc .... N A |- 2.AFE L. ...83.3120 |..ooeiiiiieeennnn 33,325 |02 40,000 [ 34,722 | e 526 [ e e 2.355 |...... 4.280 ...06/06/2022 ... |....03/15/2032 ...
92553P-AP-7 ... Viacom Inc ... N |- 2.CFE ... 741200 [ 18,530 025,000 [ 18,856 [ e 198 e [ | 4.375 |...... 6.752 ...12/06/2022 ...|....03/15/2043 ...
92553P-Al-2 ..... Viacom Inc ... N A |- 2.CFE ..|... ...80.3900 |...covvuniieeennnn 16,078 |oeiiniiiiinnnnnn 20,000 [oeeeeiniieeeeenn 28,211 e e (104) | e e 5.250 |...... 4.060 ...07/09/2020 ...|....04/01/2044 ...
92556H-AB-3 ... Paramount Global .... N .. 2.CFE ..|... L..94.9720 | 23,743 025,000 [ 22,386 [ e 249 e e e 4.950 |...... 6.877 ....06/11/2023 ...|....01/15/2031 ...
925650-AC-7 . VICI Properties LP . 1 .2.CFE .. ...96.7830 |. .4.950 |......6.196 ...05/19/2023 .. 02/15/2030
925650-AD-5 ..... [VICI Properties LP .... 1 .2.CFE .. ...97.4840 |. .5.125 |......5.153 ...04/20/2022 .. 05/15/2032
927804-GK-4 ..... Virginia Elec & Pur C 1 1.FFE .. . 101.3930 |. .5.000 |......5.053 ...06/06/2023 .. 04/01/2033
94106L-BV-0 ..... Waste Management INC ......covvvviivvniiiiiiiinniinniniinns foen o mi .1.GFE .. . 102.4390 |. .4.875 |......5.018 ....07/27/2023 .. 02/15/2029 ...
95000U-2F-9 ..... Wells Fargo & Co . N . 1EFE .. ...95.5930 |. .3.1% |......1.645 ...04/2772021 .. 06/17/2027 ...
95000U-26G-7 ..... Wells Fargo & Co ... N |- 2.AFE L L..89.0170 |..ovvvveeeennnnn 31,156 [0 85,000 [ociiiiieee e 28,791 | i 136 e o e 2.879 |...... 6.094 ....10/24/2023 ...|....10/30/2030 ...
95000U-2H-5 ... Wells Fargo & Co ... N A |- 2.AFE L. L..97.2860 |.eeeevnieeeeeenn 43,778 i 45,000 [ 85,000 |oeeeceees e e e | 2.406 |...... 2.406 ...10/24/2019 ...|....10/30/2025 ...
950000-2J-1 ..... Wells Fargo & Co ... 2 .. |- 2.AFE L L..86.5410 |..ooevviinnnnnnn 12,981 | 15,000 [oiiiiiee 12,137 s i B8 e [ | 2.572 |...... 5.897 ....10/16/2023 ...|....02/11/2031 ...
95000U-2U-6 ..... Wells Fargo & Co ... N A |- 2.AFE L. ...87.5940 |...ooovuiiieeeenni61,316 |oeeniiiiieinin 70,000 [oeiiiiiie e 85,255 | e 222 [ e e 3.350 |...... 4.222 ...07/18/2023 ...|....03/02/2033 ...
95000U-2X-0 ..... Wells Fargo & Co ... N |- 2.AFE L ...98.0230 |.....ooiiieennnnn 24,506 |ounnniiiinnnnnnn 25,000 [oiiiiiiinnnnnnn 25,000 |ouiiniiiiiiiens o e [ e 3.908 |...... 3.908 ...04/18/2022 ...|....04/25/2026 ...
95000U-3B-7 ..... Wells Fargo & Co ... N A .. 2.AFE ..|... 1..97.5550 |.eeeeiniieeeeenn 14,633 | 15,000 [ 13,243 | e 2D s e e 4.897 |...... 6.565 ....10/24/2023 ...|....07/25/2033 ...
95000U-3D-3 ..... Wells Fargo & Co . 1 .1EFE .. . 100.6110 |. .5.389 [......5.389 ....04/17/2023 .. 04/24/2034 ...
95000U-3E-1 ..... Wells Fargo & Co . 1 . 1EFE .. . 102.2100 |. .5.574 |......5.574 ....07/18/2023 .. 07/25/2029 ...
95000U-3H-4 ... Wells Fargo & Co ... 2 .1EFE .. . 109.0040 |. .6.491 |......6.517 ....10/17/2023 .. 10/23/2034 ...
958667-AC-1 ..... Western Midstream Prtnrs LP . 1 .2.CFE .. ...93.7650 |. .4.050 |......6.321 ....09/20/2023 .. 02/01/2030
969457-BY-5 ..... [Williams Cos Inc ... 1 .2.BFE .. ...85.6320 |. .2.600 |......4.577 ....07/27/2022 .. 03/15/2031 ...
969457-BZ-2 ..... Williams Cos Inc ... N A |--2.BFE ... 975410 [oeeeei i 24,385 |02 25,000 [ 28919 | o8 e e e 4.650 |...... 4.69% ...08/03/2022 ...|....08/15/2032 ...
969457-CJ-7 ..... Williams Cos Inc N |- 2.BFE ... . 104.6670 |........ooeeeeeenn 31,400 [onnnniiinnnnnnn 30,000 [oiiiiiinnnnnnn 29,970 fovenniiiiiiinees i3 e e e 5.650 |...... 5.664 ....02/27/2023 ...|....03/15/2033 ...
970648-AJ-0 ..... Willis North America Inc .. N A |--2.BFE ... ...89.5320 |...eevuiiieeeennn 31,336 e 835,000 [oiiiiiie e 34,853 | e e 28 | e e 2.950 |...... 3.031 ...12/10/2019 ...|....09/15/2029 ...
98388M-AD-9 ..... Xcel Energy Inc N |- 2.AFE L L..97.6490 |..oiiiiiiiieenn 9,765 [ 10,000 [ 90997 Lo e e [ e 4.600 |...... 4.604 ...06/03/2022 ...|....06/01/2032 ...
98389%B-All-0 ..... Xcel Energy Inc N A |- 2.AFE L. ...89.6740 |..ceevriiieeeennn 26,902 |ovnneieeennnnnn 30,000 [oieiiiiiieee i 29,866 |neeeeeiiiees e 21 e e e 2.600 |...... 2.682 ....11/04/2019 ...|....12/01/2029 ...
06368F-AJ-8 ..... Bank of Montreal .... |- LEFE ... ...94.2000 |.......ooeeeeeennn81,230 fouinniiiiinnnnnn 85,000 [oiiiiiiinnnnnn 84,911 Lo e 26 e [ e 2.650 |...... 2.695 ....03/03/2022 ...|....03/08/2027 ...
06418B-AE-8 ..... Bank of Nova Scotia .. 1.F FE ..|... ...94.5850 |.......coeeeeeenn61,480 |ouiiniiiiinnnnn 85,000 [oiiiiiiiiieeeenn85,000 |oeeniiciiiees e e e | 2.951 |...... 2.951 ....08/07/2022 ...|....08/11/2027 ...
11271L-AC-6 ..... Brookfield Finance Inc .. 1.G FE ..|... ...96.3280 |...ooeviiinnnnnnn 43,347 | 45,000 [ 47,191 e e (B40) [ e | 3.900 |...... 2.553 |dJ ....... 761 |... ....02/02/2022 ...|....01/25/2028 ...
136385-BA-8 ..... | Canadian Nat| Resources Inc . L2.AFE .. ...88.2850 |. .2.950 |......5.939 ....00/25/2023 .. 07/15/2030 ...
29250N-BR-5 ... Enbridge INC ...ovviiiiivuiniiiiiiiiiiiii i L 2.AFE L . 104.1520 |......ooeeeennn 57,283 86,000 [ 54,934 i o4 e i e 5.700 |...... 5. 71T |MS ...... ...03/06/2023 ... |....03/08/2033 ...
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20250N-BX-2 ... Enbridge INC ..oeovivviiiniiiiiiiii i [ e Ao T L 2AFE L 14,984 1. 105.0820 |......oenveeeennnn 15,762 [oennniiiinnnnnn 15,000 [ovvivvninnnnnnnnnn 14,984 | i o [ |l 6.000 |...... 6.025 ....11/06/2023 ...|....11/15/2028 ...
775109-CH-2 ..... Rogers Comm Inc A..... 1 vee |--2.CFE ... L..92.1280 |oeeeeiiiieeeeenn 18,426 |02 20,000 [eeieiiieeeeennn 17,589 | e 107 | e e 3.800 |...... 5.693 ....09/14/2023 ...|....03/15/2032 ...
78016E-YV-3 ..... Royal Bank of Canada .. Ao e | LEFE L. ...92.9260 |......coooeeennnn 85,048 |oiiniiiiinnnnnn 70,000 [oiiiiiiiin 89,971 Lo 9 e [ e 2.050 |...... 2.064 ....01/12/2022 ...|....01/21/2027 ...
89114T-2T-2 ..... Toronto Dominion Bank ... A..... v |- LEFE ... 944770 | 61,410 | i85,000 [ 84,915 | e 2D s e e 2.800 |...... 2.843 ...03/07/2022 ...|....03/10/2027 ...
04686J-AG-6 ..... Athene Hldg Ltd D...... 1 veo |- 2.AFE L) L 101.0830 |..oevvvennieennnnn 20,217 o 20,000 [ociiiiinnennnn 190835 | o e [ e 5.875 |...... 6.119 ....12/07/2023 ...|....01/15/2034 ...
055451-BA-5 ..... BHP Finance USA Ltd ... D...... 1 vee |- 1.F FE ). . 102.4440 |...ooovniieeennnn20,489 o2 20,000 [oeiiiiiieeeeennn 19,963 | o8 s e e 4.900 |...... 4.925 ...02/23/2023 ... |....02/28/2033 ...
12661P-AB-5 ..... CSL Finance PLC 144A . D...... 1 veo |- 1.GFE ... L..97.2990 |..oiiiiiiieenn 9,780 [ 10,000 [ 9,961 [ B e [ e 4.050 |...... 4.133 ....04/22/2022 ...|....04/27/2029 ...
12661P-AC-3 ..... CSL Finance PLC 144A . D...... 1 |- 1.GFE L. 976710 |oeeeeeneeeeenn 19,534 | h00220,000 [ 19,858 | e W e e e 4.250 |...... 4.352 ....04/22/2022 ...|....04/27/2032 ...
251526-CE-7 ..... Deutsche Bank NY . L2.AFE .. ...93.7540 |. .2.129 |......6.588 ...08/27/2023 .. 11/24/2026
20446M-AG-T7 ..... Equinor ASA . .1.DFE .. ...86.6150 |. 9 .3.625 |......3.691 ...04/01/2020 .. 04/06/2040
20446M-AH-5 ... Equinor ASA . .1.DFE .. ...82.9300 |. | .3.700 |......3.741 ....04/01/2020 .. 04/06/2080 ...
404280-BT-5 ..... HSBC Hldgs PLC ... oo |- 1.GFE ... ...97.0580 |... e (B,728) | e s 4.583 |...... 2.467 ....04/27/2021 ...|....06/19/2029 ...
629470-8B-3 ..... NXP Funding LLC veo |- 2.AFE L) . 100.4480 |... e (228) [ e e 5.350 |...... 3.855 ....06/19/2022 ...|....03/01/2026 ...
629470-BC-1 ..... NXP Funding LLC cee |- 2.AFE )., . 102.7430 |... e (188) [ e et 5.550 |...... 3.624 ...06/19/2022 ...|....12/01/2028 ...
62954H-AV-0 ..... NXP BV veo |- 2.AFE L) ...96.9870 |... (I8 [ e e 4.300 |...... 3.493 ...06/19/2022 ...|....06/18/2029 ...
78081B-AK-9 ..... Royalty Pharma PLC . vee |--2.CFE ... ...84.2550 |... e 150 [oeii e [ 2.200 |...... 2.606 ...03/17/2022 ...|....09/02/2030 ...
78081B-AN-3 ..... Royalty Pharma PLC .... veo |- 2.CFE ... L..81.7390 | 20,435 |0 25,000 [oiiiiinn 22,020 [ e 326 [ [ e 2.150 |...... 3.969 ...03/24/2022 ... |....09/02/2031 ...
78081B-AP-8 ..... Royalty Pharma PLC .... D...... 1 vee |--2.CFE ... L..67.8930 |..coovuiiiieeeennn 6,789 | 10,000 [oiiiiiieeeeenn 6,541 | e 49 e e e 3.350 |...... 5.902 ...09/07/2022 ...|....09/02/2051 ...
822582-CH-3 ... Shell Intl Finance Corp ... D...... 1 |- 1.DFE ... ...75.4650 |... . e 30,000 [ 30,308 i e () [ e e 3.250 |...... 3.191 ....06/20/2021 ...|....04/06/2050 ...
822582-CL4 ... Shell Intl Finance Corp ... ...71.5530 |... L1312 20,000 e 19,955 o e L e [ 3.000 |...... 3.012 .. 11/22/2021 ... |....11/26/2051 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations XXX 9,802,780 10,331,000 10, 169,092 8,256 XXX XXX XXX XXX
Industrial and Miscellaneous - Residential MBS
03464B-AA-6 ..... Angel Oak Mtg Trust 144A ........cccoiiiiiiiiiiiiiinnnnns ...89.3780 |.eeevernieeeeenn 61,571 | ..68,888 | 88,853 | e (18) [ e e 2.881 |...... 2.843 ...02/08/2022 ...|....12/25/2066 ...
03464E-AA-O ..... Angel Oak Mtg Trust 144A .. ...80.6520 |......oeoieeernnnn 20,577 foiiiiiiinnnnnnnn 25,513 025,508 | e e [ e 1.035 |...... 1.017 ....08/17/2021 ...|....01/20/2065 ...
034651-AA-7 ..... Angel Oak Mtg Trust 144A .. ...91.3490 |. .0.990 |......0.953 ...12/18/2020 .. 12/26/2024 ...
03465D-AA-1 ..... Angel Oak Mtg Trust 144A .. ...84.4470 |. .0.985 |[......0.968 ....06/12/2021 .. 04/25/2066
03465E-AA-9 ..... Angel Oak Mtg Trust 144A .. ...83.2540 |. .1.068 |......1.047 ...07/01/2021 .. 05/25/2066
03465H-AA-2 ..... [Angel Oak Mtg Trust 144A .. ...84.1520 |. .0.951 |......0.932 ...08/30/2021 .. 07/25/2066 ...
03465J-AA-8 ..... Angel Oak Mtg Trust 144A .. ...80.5150 |. .1.458 |......1.435 ...10/13/2021 .. 09/25/2066 ...
03465L-AA-3 ..... Angel Oak Mtg Trust 144A .. 1..92.2020 |..oovvnnneeennn 17,182 [ 18,635 180624 | e (B) e o | 1.691 |...... 1.654 ....06/26/2020 ...|....04/25/2065 ...
03465M-AA-1 ... Angel Oak Mtg Trust 144A .. 846750 |.eeeeiniieeeeennn 20,242 | 84535 | BAB19 | e (D) e e e 1.820 |...... 1.778 ...12/16/2021 ...|....11/25/2066 ...
04285A-AA-3 ..... Arroyo Mtg Trust 92,7900 [ooiiiiiieeennn 16,924 | 18,239 i 180226 | e () [ [ | 2.962 |...... 2.929 ...07/19/2019 ...|....10/25/2048 ...
126401-AA-6 ..... Credit Suisse Mtg Trust 144A 1..90.7690 |.oeeevriiieeeeenn 18,520 | 20,404 | 020,389 s e (B) Je s e | 1.208 |...... 1.162 ...09/29/2020 ... |....05/25/2065 ...
126405-AA-7 ... Credit Suisse Mtg Trust 144A L..88.4740 |..ooovviiieennnn 43,050 [ounnniiiiiin 48,659 49,349 | e (120) e e | 2.000 |...... 1.209 ...09/30/2020 ... |....01/25/2060 ...
126416-AA-4 ... Credit Suisse Mtg Trust 144A .. L..85.5140 |.oeoeenee el TBA7 |l 85,971 85,934 | e (1) e e e 2.265 |...... 2.233 ...01/24/2022 ...|....11/25/2066 ...
12656G-AA-4 ... COLT Funding LLC 144A ......... ...89.1750 |. .1.325 |......1.303 ....10/29/2020 .. 10/26/2065 ...
12659P-AA-1 ... Credit Suisse Mtg Trust 144A .. ...82.7250 |. .1.101 |...... 1.079 ....06/29/2021 .. 05/25/2066
12662E-AA-1 ... Credit Suisse Mtg Trust 144A .. ...85.1500 |. 1179 ... 10157 ...03/26/2021 .. 02/25/2066
12662K-AA-T ... Credit Suisse Mtg Trust 144A .. .. 80.0160 |. 174 ... 1151 ...09/27/2021 .. 07/25/2066
17326U-AA-2 ..... Citigroup Mtg Loan Trust 144A . ...96.8370 |. .2.882 |......2.854 ...04/16/2018 .. 02/25/2058 ...
196850-AA-9 ..... COLT Funding LLC 144A ...80.0840 |...oevvuniieeeennn 20,437 | 25,520 [ 25,582 s oD e e e 0.924 |...... 0.914 ...07/22/2021 ...|....08/25/2066 ...
19687Y-AA-3 ..... COLT Funding LLC 144A ... L..83.7080 |...cevvnnnieennnnn 54,706 | 85,352 85,388 | e () [ [ 1.390 |...... 1.384 ....10/06/2020 ...|....01/25/2065 ...
19688E-AA-6 ..... COLT Funding LLC 144A ... ...80.9740 |..eoeiiiiieeeenni 26,280 |oenneieeennnn 32,455 | 082,858 s oD e e e 0.910 |...... 0.905 ...06/09/2021 ...|....06/25/2066 ...
19688F-AA-3 ... COLT Funding LLC 144A .....oooiiivviiiiiiiiiiiniiiiennne ... 79.4390 |...oeeeennnnnnn56,290 i 70,860 [ 70,844 s i () e i e 0.956 |...... 0.936 ...09/02/2021 ... |....09/27/2066 ...
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19688H-AA-9 ..... Colt Funding LLC 144A .....cooviivviiiiiiiiinininncennns oo e 4 e [ 1A FE L. 87.1810 |..oevvnnnnieennnn 68,881 |ounnniiiinnnn 79,009 [iiiiine e 78,965 | o (22) e o e 2.284 MON ooee [ 150 | 1,805 |.... o |-... 1272772066 ...
19688K-AA-2 ... COLT Funding LLC 144A ...82.6930 |...oovuiiiieeennn 56,712 |ouiiiiiiinn 88,581 i 88,535 | e (D) e e e 1.110 . 761 ... . |--..10/25/2066 ...
20753A-CJ-1 ..... Fannie Mae-CAS 144A ... L 101.5690 |.oovvvveinieennnnn 17,262 | 16,995 117,138 s o (16) s o e 7.837 .|....04/25/2043 ...
207538-AA-0 ..... Fannie Mae - CAS 144A ... . 100.9340 |.oeeevenieeeeennn 14,308 | AT | T | e e e | 7.287 . |--..09/25/2043 ...
20754E-AA-3 ..... Fannie Mae - CAS 144A ... L 100.4110 [oovvvenneeenn 13,464 | 13,400 [ 130409 | e e [ e 7.037 .|...07/25/2043 ...
207540-AA-6 ..... Fannie Mae - CAS 144A L 102.1040 |ooeeeenieeeeeeen 9176 | 8,987 [ T8 s e (D) s e e 7.637 .|--..05/25/2043 ...
20755D-AA-4 ..... Fannie Mae - CAS 2022-R08 144A L 102.5590 |..oevvviiieeennnn 8,183 [ 7949 L 1949 | e e [ | 7.887 .|...07/25/2042 ...
207942-AA-1 ... Fannie Mae - CAS 144A . 100.7100 |ooeevvveneeeeennn 35,766 |veneeeeennnnn 85,514 | 085,582 | e () s e e 7.237 ...06/25/2043 ...
31573J-AA-8 ..... Ellington Finl Mtg Trust 144A . ...79.3330 |. .24 . 09/25/2066
33767P-AA-6 ..... FirstKey Homes Trust 144A ...96.0280 |. .4.250 |.. 07/17/2039
36166X-AA-9 ..... GCAT Trust 144A .. ...81.9270 |. .1.036 |.. 05/25/2066 ...
36167H-AA-3 ..... GCAT Trust 144A .. L. 82,2410 |oeeeeenee 41,874 50,916 080,904 s e [ e e 1.091 . |--..05/25/2066 ...
36168K-AA-5 ..... GCAT 2021 NQW5 Trust 144A L 79.7350 [ooviiineeen B8 | 67,872 [ B7,868 | 8 e [ 1.262 .|-...07/25/2066 ...
45276P-AA-4 ..... Imperial Fund LLC 144A 1..91.9820 |..eoeiiiiieeeennn 80,434 | 87,493 | BT A28 s e (B) [ e e 3.638 . |--..03/25/2067 ...
59980M-AC-5 ..... Mill City Mtg Trust 144A .. L..98.3160 |.ooevvviiiennnnn 8,593 | 8740 [t BUT08 | e e [ e 3.500 .|-...05/25/2058 ...
59980V-AA-9 ..... Mill City Mtg Trust 144A .. 1..97.5020 |.oeeeinieeeeenn 13,446 | 18,790 [ 130788 s e e e e 3.250 .|--..05/25/2062 ...
59981B-AC-8 ..... Mill City Mtg Trust 144A .. L..95.1660 |..oovvvininnnnnn 34,434 | 036,183 036,331 [ e (38) e o | 2.750 .|-...07/25/2059 ...
62923J-AA-0 ..... NULT Trust 144A L..81.9120 |oooeiiniii 55,381 | 67,610 [l B7,830 e e (B) Jeeeeees e e 1.185 . |--..05/25/2056 ...
64828C-AA-7 ..... New Residential Mtg Loan Trust 144A L..96.9910 |.oooiiniiienn 22,254 | 22,944 280254 s e (B8) [ e | 4.500 ...02/25/2058 ...
64828F-C0-3 ..... New Residential Mtg Loan Trust 144A .. ...96.3220 |. .6.220 |.. 01/25/2048
64830J-AA-8 ..... New Residential Mtg Loan Trust 144A .. ...85.1240 |. 2217 |.. 01/25/2026
64831T-AA-5 ..... New Residential Mtg Loan Trust 144A ...82.7500 |. 1,156 |.. 11/27/2056
67114B-AA-5 ..... Onslow Bay Finl LLC 144A .. ...82.5180 |. .1.072 .. 02/25/2066 ...
67114V-AA-1 ... Onslow Bay Financial LLC 144A . ...85.8200 |. .2.305 |.. 11/25/2061 ...
784212-AA-0 ..... SG Capital Prtnrs Trust 144A L TBLTTT0 [ 32,968 [ 41,838 BT e e (D) e [ e 1.160 .|...07/25/2061 ...
85573G-AA-0 ..... Starwood Residential Mtg Trust ...88.4400 |...oovvniiieeeennn 25,008 |oniiiiieiee 28,878 i 28,878 s e (B) s e e 1.219 . |--..05/25/20865 ...
85573J-AA-4 ..... Starwood Mtg Residential Trust 82,1310 [ 42,289 | 51,400 [ BTATT e e () e [ e 1.127 .|-...06/25/2056 ...
85573P-AA-0 ..... Starwood Mtg Residential Trust ...83.6860 |...coevuiieeeenn 46,936 |onniiiiiinnnnnn 56,086 |oiiiiiiiiee et 56,069 e e (B) Je e e | 1.162 . |--..08/25/2056 ...
89175V-AA-1 ... Towd Point Mtg Trust 144A L..96.8780 |..oevvviiiieennnn 19,726 | 20,361 20,314 L 3 e [ e 3.250 .|-...03/25/2058 ...
89179T-AA-2 ..... Towd Point Mtg Trust 144A ... L..86.1450 |.oeoeenieeeee 77,278 | 89,702 [0 90,825 | e (229) [ e e 2.918 ...11/30/2060 ...
89616T-AA-3 ..... Tricon Residential 144A ...... ...98.0040 |. .4.849 |.. 07/17/2040 ...
92537K-AJ-3 . Verus Securitization Trust ...97.4650 |. .3.142 |.. 11/25/2089 ...
92538D-AA-T7 . Verus Securitization Trust ...88.0450 |. .0.918 |.. 02/25/2064
92538G-AA-0 ..... Verus Securitization Trust ...86.5530 |. .1.824 |.. 11/25/2066
92538K-AA-1 ..... Verus Securitization Trust ...82.1240 |. .1.013 |.. 09/25/2066 ...
92538M-AA-T7 ..... Verus Securitization Trust ...82.9940 |..oooiiiiiieeeenn 54,209 e 85,317 085,298 | e () s e e 1.630 . |--..10/25/2066 ...
925380-AA-8 ..... Verus Securitization Trust L..86.9170 |ooovvvnieeen 84,539 | TA254 L TAL230 s e () [ [ | 1.829 .|-...10/25/2066 ...
92538lI-AA-5 ... Verus Securitization Trust 144A .... ...89.6320 |...ooooieieeenn 74817 | 83,471 88,588 | e (B0) | e | 2.724 ...01/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities 2,777,233 | XXX XXX XXX
Industrial and Miscellaneous - Commercial MBS
054975-AD-9 ... Barclays Comm Mtg Trust ......ooeeeemmeeiiieiiiiiieneees . 103.2750 |.oeeevriiiieeeennn 20,655 [oniniiiiinnnnnn 20,000 [oeeiiiiiieee i 20,178 | e (20) Jee s e e 5.439 o|--..12/15/2055 ...
054975-AE-7 ..... Barclays Comm Mtg Trust ... . 105.2160 |...oevvennieennnnn 10,522 |oninniiiinnnn10,000 [oiiiiiinnnnnnn 10,273 | o (28) e o e 5.710 o|-...12/15/2055 ...
05552Y-AE-6 ..... Barclays Comm Mtg Trust ... 973670 |oeeeeenieeeeenn 14,605 | 15,000 [ 15,342 | e B s e e 4.600 .|--..06/15/2055 ...
05554F-AD-7 ..... Barclays Comm Mtg Trust ......oooovvvvviiiiiiininnninnns . 113.8610 |...ooeveeeeenen.. 74,009 ouinninenen. 65,000 foiiiiiiinnnnnnn86,926 i e (22) | i el 6.804 ...11/15/2086 ...
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05610W-AA-8 ..... BPR Trust 144A . ..oooiiiiiiiiiiiiiiiiiincceiieee foee e | s 4 1047180 |.ooevvvnnnennnnn 62,831 [ouiiniiiiiinnnnnn80,000 [oiiiiniiinnnnn 59,995 | i (2) e [ e 7.146 |...... 6.968 | MON ..... ....09/29/2023 ...|....11/05/2028 ...
06541B-BK-3 ..... BANK 2023-BNK45 N L 101.2720 |ooeeeiniiee i 20,254 |nieeeee02 20,000 [oeeeiiiiee i 20,547 e e (B3) s e e 5.208 |...... 4.556 [MON ..... ...02/09/2023 ...|....02/15/2056 ...
08163W-AC-9 ..... Benchmark Mtg Trust .. I L . 107.4930 |....oovnnennnnnnn 59,121 | 85,000 [oiiiiiiiin 56,642 | e (8) e e | 6.054 |...... 5.406 [MON ..... ... 12/11/2023 ...|....12/15/20%6 ...
17322A-AD-4 ..... Citigroup Comm Mtg Trust .. N 1..99.8250 |..oeiiiiiiieeeennn 8,291 | 8,805 [t 80396 [ e () e e e 4.023 ....05/04/2020 ...|....03/10/2047 ...
30202R-AJ-3 ..... FREMF Mtg Trust 144A I L 973670 |ooeiiiiieeennnn 34,078 o 35,000 [ 35,1688 | e (200) feas e | 3.698 ....12/23/2019 ...|....04/25/2048 ...
302971-AR-7 ..... FREMF Mtg Trust 144A .... N ...95.5810 |..oeevnnieeeennn 86,028 |onenniiiiinnnnnn90,000 [oeiiiiiieee et 91,808 | e (386) [ e e 4.383 ...01/13/2020 ...|....02/25/2052 ...
30306H-AS-9 ..... FREMF Mtg Trust 144A .... I L L..97.8460 |.....ooiiiinnnnnn 24,461 | 25,000 [oiiiiiiinnnnn 25,364 | e (440) | e | 3.674 ....11/02/2020 ...|....11/25/2049 ...
337964-AC4 ... FIVE 2023-V1 N L 101.6760 |.oeevvenneeeeennn 15,251 | 15,000 [oeciiiiee e 15,368 | o (82) [ oo e 5.668 ....02/10/2023 ...|....02/10/2056 ...
355638-AJ-9 . FREMF MTG Trust 144A . 4 ...99.5860 |. .4.533 |.. ....03/04/2019 .. 01/25/2047
36250H-AE-3 . GS Mtg Securities Trust 4 ...97.3740 |. .3.629 |.. ....04/12/2018 .. 11/10/2047
41975A-AA-0 ..... Hawaii Hotel Trust ....... 4 ...99.2430 .6.559 |.. ...08/17/2020 .. 05/15/2038 ...
46652B-AY-5 ..... JP Morgan Chase Comm Trust 144A .. N ...83.8440 |.....ooeiiieeeenni 16,769 |oniiniiiinnnnnn 20,000 [oeiiiiiieeeeenn 20,124 | e (124) | e e 2.812 ...02/11/2020 ...|....01/16/2037 ...
55361A-AU-8 ..... MSWF Comm Mtg Trust I L . 107.9030 |...oovvnnnieennnn 48,556 |ounnniiiiiinnnn 45,000 [oiiiiiiiiinnnnn 48,347 o e (B) e [ 6.014 ....12/08/2023 ...|....12/15/2056 ...
61690V-AZ-1 ..... Morgan Stanley Trust .... N ...96.2800 |..eoeveiiiieeeennn 92,429 | 96,000 [oiiiiiiiee e 95,952 | e (B0) Je s e e 3.531 ...04/06/2018 ...|....10/15/2048 ...
87332P-AA-8 ..... TYSN Mtg Trust 144A .. I L 1041770 |.ooevevieeeeennn 62,506 ovnnniiiinnnnnn80,000 [oiiiiiiinnnnnn80,533 | e (13) s [ e 6.799 ....11/29/2023 ...|....12/10/2033 ...
90353D-Al-5 ... UBS Comm Mtg Trust .... N 97,6670 |oeeeeeneeeee 41,344 | 42,332 [ BA182 | e (T0) e e | 4.195 ....05/07/2020 ...|....08/15/2051 ...
94989D-AV-1 ..... Wells Fargo Comm Mtg Trust .. I L ...97.4090 |... . .. 105,984 s 2000 | e e 3.190 ....04/02/2018 ...|....02/15/2048 ...
95000A-AU-1 ..... Wells Fargo Comm Mtg I I S i . ...96.4990 |... 101,324 |.... . 105,000 |.. 109,145 oo e (2,808) e [ e 3.809 ....06/24/2020 ...|....12/15/2048 ...
95000M-BP-5 ..... Wells Fargo Comm Mtg Trust .....oooovvvvivnnnnninivnnnnsfone e | nnnnns 4. LA e 137,917 )...92.8390 |...ooiiiiinnnnn 132,760 |oiiiiiinnnnnns 143,000 [..oivvennnninnns 14,139 [ o 848 [ i e 3.065 ...04/02/2018 ...|....11/15/2059 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 1,363,582 | XXX 1,324,755 1,335,927 1,349,344 (4,595) XXX XXX XXX
Industrial and Miscellaneous - Other Loan-Backed and Structured Securities
00218G-AB-8 ..... ARI Fleet Lease Trust 144A I L .. 1.AFE ..|... ...99.8090 |... ...93,767 |.... 93,946 i 93,944 L ] e [ e 5.410 ....03/30/2023 ...|....02/17/2032 ...
01627A-AA-6 ..... Aligned Data Centers Trust 144A . N .. 1.G FE ..|... ...89.6570 |... ...58,277 |.... 165,000 |oeeeeniiieeeennnn 57,452 [ e 382 [ e e 1.937 ... 11/21/20238 ... |....08/15/2046 ...
01627A-AD-0 ..... Aligned Data Centers Trust 144A . I L .. 1.G FE ..|... ...99.0750 |... ...49,537 |.... 250,000 Joeevviiiienennnnnn 88,934 | [ 87 e [ e 6.000 ....08/10/2023 ...|....08/17/2048 ...
02528G-AC-7 ..... American Credit Acceptance 144A .. 4 1AFE .. ...99.8860 |. L2917 |. .4.550 |.. ...08/03/2022 .. 10/13/2026
02530E-AC-8 ..... American Credit Accept Trust 144A 4 .1.CFE .. . 100.5830 |. 20,117 |. .6.090 |.. ...08/01/2023 .. 11/12/2027
03065U-AE-9 ..... AmeriCredit Auto Rec Trust .. 4 .1.CFE .. . 101.6540 |. 71,158 |. .5.840 |.. ...09/12/2023 .. 07/18/2029
126640-AD-6 ..... CNH Equipment Trust .. |4 1AFE .. ...99.3840 |. A4.770 |.. ....04/18/2023 .. 10/15/2030 ...
126641-AA-9 ..... CPS Auto Trust 144A ... |4 1AFE .. . 100.0610 |. .5.910 |.. ....04/21/2023 .. 08/16/2027 ...
14686J-AC-4 ..... Carvana Auto Receivables Trust ... I L .. 1.AFE ..|... ...98.4390 |......ooeeeennnn 59,048 | 59,984 089,982 | 3 e [ e 4.130 ....06/19/2022 ...|....04/12/2027 ...
23292H-AC-5 ...... DLLAA LLC 144A N .. 1.AFE ..|... 1016180 |ooevvvnneeeeeennn 20,324 |oveeeieiien22 20,000 [oeeeeniieeeeennn 19,999 | o e oo e 5.640 ...07/25/2028 ...|....02/22/2028 ...
233450-AB-1 ..... DT Auto Owner Trust 144A .. I L .. 1.CFE ..|... . 100.7610 |..oevvvnnneennnnnn 30,228 |ovenniiiinnnnnnn 30,000 [oiiiiinnnnnnnnn 29,999 | v e [ |l 6.070 ...07/11/2028 ...|....03/15/2028 ...
23346C-AC-2 ..... DT Auto Owner Trust 144A .. N .. 1.CFE ..|... ...99.4970 |..ooeiniiieeeeen 19,899 |oniiiiin00220,000 [eieeiiieeeennn 19,999 | e e e | 5.410 ...04/18/2023 ...|....02/15/2029 ...
23346K-AC-4 ... DT Auto Owner Trust 144A .. I L .. 1.CFE ..|... ...99.1320 |... . e 19,999 L [ e [ e 5.190 ...01/18/2023 ...|....10/16/2028 ...
29374L-AB-6 ..... Enterprise Fleet Fin LLC 144A N .. 1.AFE ..|... . 102.2310 |... 100,000 [oeeeerinieeeeennnn99,998 [ e e e e 6.400 ...10/18/2023 ...|....03/20/2030 ...
29375C-AC-3 ..... |Enterprise Fleet Financing LLC 144A 4 1AFE .. . 100.9970 |. 50,000 .5.420 |.. ....02/22/2023 .. 10/22/2029 ...
29375N-AB-1 . Enterprise Fleet Fin LLC 144A . 4 1AFE .. . 100.2780 |. .5.560 |.. ...05/23/2023 .. 04/22/2030
30166B-AD-4 ..... Exeter Auto Receivables Trust . 4 .1.CFE .. ...99.4780 |. .4.570 |.. ...08/02/2022 .. 01/15/2027
30166T-AD-5 ..... Exeter Auto Receivables Trust . 4 .1.CFE .. . 100.6980 |. .6.310 |.. ....08/22/2023 .. 10/15/2027
30167J-AD-6 ..... Exeter Auto Trust .............. 4 1AFE .. ...99.6760 |. .2.180 |.. ....02/09/2023 .. 06/15/2026 ...
301989-AC-3 ..... Exeter Auto Receivables Trust . N .. 1.AFE ..|... . 100.1070 |.oeevvvneeeeeennn 15,016 |eeeieeennee 15,000 [oeceiiieeeennn 14,999 | oo e oo e 6.040 ...06/23/2023 ...|....07/15/2026 ...
337955-AG-3 ... Flagship Credit Auto Trust 144A .... B L .. 1.CFE ..|... L..98.9890 |....ceviiiiinnnnnn 9,899 | 10,000 [ 9,999 | e e i e 5.050 ....01/31/2023 ...|....01/18/2028 ...
33843E-AG-6 ..... Flagship Credit Auto Trust 144A .... e |4 o | 1O FE L .. L..99.7180 [oeeeeiniie e 23,932 [ 24,000 [eeiiiieee i 28,996 | o] e e e 5.210 ...04/27/2023 ...|....05/15/2028 ...
33845P-AE-4 ... Flagship Credit Auto Trust 144A ........coooovvvviinnns foee e | nnnnns 4. LABFE i 30,993 ...97.9770 |.....ooeeeennnn 30,373 [ 31,000 30,997 o o3 [ e e 4.690 ...08/11/2022 ...|....07/17/2028 ...
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33846B-AG-9 ..... Flagship Credit Auto Trust 144A ........cooooivvniinns fooe | s 4 . .. 1.BFE .. . 100.6540 |......ovnveeeennn 24,157 | 24,000 [oiiiiiiinnnnn 28,998 [ i e i e 5.640 |......5.711 [MON ..... ....08/08/2023 ...|....07/16/2029 ...
362590-AD-3 ... GM Finl Auto Trust N .. 1.AFE ..|... L..97.9140 |oooeeiiie e 19,588 0002 20,000 [ 20,000 |onni e e e e | 0.580 |......0.581 | MON ..... ...08/11/2020 ...|....01/16/2026 ...
380140-AC-0 ..... GLS Auto Rec Trust 144A ... I L .. 1.CFE ..|... ...99.1990 | 9,920 | 10,000 [oiiiiiineennn 10,000 [ e e [ e 4.920 |......4.972 [MON ..... ....00/09/2022 ...|....01/15/2027 ...
42806M-CA-5 ..... Hertz Vehicle Fin LLC 144A N .. 1.AFE ..|... . 101.8780 |...cevvnnneeeenn 01,878 |oveenieiinnnn 100,000 [oeceiniiee i 99,979 |eeiccciiies o e oo e 5.940 |......6.028 [MON ..... ....08/16/2023 ...|....02/25/2028 ...
638961-AA-0 ..... Navient Student Loan Trust 144A .. I L .. 1.AFE ..|... ...99.9810 |... . e 27 e 9 e [ e 5.510 |......5.604 [MON ..... ...04/18/2023 ...|....10/15/2071 ...
63942G-AA-1 ..... Navient Student Loan Trust 144A .... N .. 1.AFE ..|... ...85.2160 |... 87,852 e 58,878 [ e TBE [ o e 1.110 |......5.065 | MON ..... ...04/21/2023 ...|....02/18/2070 ...
643821-AA-9 ..... New Economy Assets Phase | 144A .... I L .. 1.F FE ..|... ...87.5460 |... JR (V{0000 S . -1 RO R P (- I N RO R 1.910 ....07/21/2023 ...|....10/20/2061 ...
682685-AA-0 ..... OneMain Direct Auto Trust 144A ... N .. 1.AFE ..|... . 100.3380 |...ccevnnneeeenn100,338 oneiniiiinnnnn 100,000 [oeceiniiiee e 99,922 | o e 20 [ oo e 5.410 ....02/15/2023 ...|....11/14/2029 ...
T4334D-AA-1 ... Progress Residential Trust 144A . 4 1AFE .. ...96.4510 |. 4.451 |.. ....07/25/2022 .. 07/20/2039
T6134K-AA-2 ... Vantage Data Centers Trust 144A .. 4 . 1.GFE .. ...93.5010 |. .5.000 |.. ...09/15/2023 .. 09/15/2048 ...
78398A-AE-3 ..... SFS Auto Receivables Trust 144A . 4 1AFE .. . 101.4360 |. .5.470 |.. ...06/22/2023 .. 12/20/2029 ...
80285X-AD-7 ..... Santander Drive Auto Trust N .. 1.CFE ..|... . 100.4920 |..ooevriiieeeeennn 35,172 |02 835,000 [oeiiiiiee e 34,996 | e e e e 5.610 ....07/18/2023 ...|....07/17/2028 ...
80286F-AD-5 ..... Santander Drive Auto Trust I L .. 1.AFE ..|... L.98.7870 |.ovevenieeeee 44,454 45,000 [ 44,995 | e e e e 4.420 ....07/12/2022 ...|....11/15/2027 ...
80287F-AD-4 ..... Santander Drive Auto Trust N .. 1.BFE ..|... . 100.4820 |...oovvnneeeeenn 85,217 | 45,000 [oeeiiiiieeeennn 44,994 | e e e e 5.950 ...11/16/2022 ...|....01/17/2028 ...
80287G-AD-2 ..... Santander Drive Auto Trust I L .. 1.CFE ..|... ...99.2630 |.....ooiieeennnnn 19,853 [ 20,000 [oiiiiiinnnnnn 19,999 | o e [ e 4.980 ...01/18/2023 ...|....02/15/2028 ...
80287H-AD-0 ..... Santander Drive Auto Trust N .. 1.AFE ..|... 1..98.8150 |oeeeeiniieeeennn 14,822 | 15,000 [ 14,999 | ] e e e 4.430 ...08/16/2022 ...|....03/15/2027 ...
80287J-AD-6 ..... Santander Drive Auto Trust I L .. 1.CFE ..|... ...99.5180 |...ooeviieennnnnn 24,880 [onnnniiiiinnnnnn 25,000 [oiiiiiiinnnnnnnn 25,000 [oaenniiiiiiinens o e [ e 5.240 ...06/09/2023 ...|....05/15/2028 ...
802918-AD-4 ..... Santander Drive Auto Trust N .. 1.AFE ..|... ...99.0800 |..eevvviiiiieeennn 9,908 |oeiiiiiiiinnnn 10,000 [oiiiiiiieeeennn 9,999 | o] e e e 4.720 ...09/12/2022 ...|....06/15/2027 ...
802927-AE-3 ..... Santander Drive Auto Trust I L .. 1.CFE ..|... . 101.4040 |...oovvenneennnnnn 35,492 |oinniiiiinnnnnn 35,000 [oiiiiiinnnnn 34,993 | e e [ e 5.770 ....08/15/2023 ...|....12/15/2028 ...
85236K-AD-4 ..... [Stack Infrastructure LLC 144A . 4 . 1.GFE .. ...92.5840 |. .1.893 |.. ....08/24/2020 .. 08/25/2045
85236K-AH-5 ..... [Stack Infrastructure LLC 144A . 4 .1.GFE .. ...98.4770 |. .5.900 |.. ...07/24/2023 .. 07/25/2048
86613X-AA-3 ..... [Sumit Issuer LLC 144A ....... 4 . 1.GFE .. ...92.5340 |. .2.290 |.. ...12/10/2020 .. 12/20/2050
92212K-AB-2 ..... [Vantage Data Centers LLC 144A . |4 .1.GFE .. ...92.4740 |. .1.645 |.. ...09/22/2020 .. 09/15/2045 ...
96042V-AE-9 ..... Westlake Auto Receivable Trust 144A |4 .1.BFE .. ...98.8210 |. .4.310 |.. ...06/08/2022 .. 09/15/2027 ...
96042X-AE-5 ..... Westlake Auto Receivable Trust 144A I L .. 1.CFE ..|... ...99.5270 |..oovviiiiien 9,953 | 10,000 [ 10,000 | e e [ e 5.410 ....01/10/2023 ...|....01/18/2028 ...
96328G-AS-6 ..... Wiheels Fleet Lease Funding LLC 144A N .. 1.AFE ..|... . 100.2890 |........oeeeeenn100,289 [oeennieiennnnn 100,000 [oeciiniieeeeeenn 99,996 |oeeeiiciiieees o e e e 5.800 ...06/08/2023 ...|....04/18/2038 ...
96328G-BG-1 ..... Wiheels Fleet Lease Funding LLC 144A e |4 | LAFE L . 101.2200 |........ooeeeeen101,220 |oneenniiinnnnn 100,000 [oiiiiinnnnennnnn 99,987 v oo e o e 6.460 ...10/19/2023 ...|....08/18/2038 ...
98164J-AF-1 ..... Wor Id Omni Auto Trust ...ocovveieieiinnnianieciiiinnees oo ven [ nnnnes 4 ..., .. 1.CFE .. ...99.9050 |...ooeeoieeeeennn 19,981 |oiniiiinnnni20,000 fiiiiiieeeennn 19,999 | e s o Jeeeens 5.030 ...02/07/2023 ...|....05/15/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 2,238,491 [ XXX 2,239,134 2,282,459 2,242,163 XXX XXX 4,534 60,978 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 16,555,941 [ XXX 15,770,237 16,725,497 16,535,941 XXX XXX 125,281 429,869 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 17,861,209 | XXX 17,619,867 19,039,000 17,885,577 10,450 XXX XXX 162,455 305,673 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 11,076,319 | XXX 10, 186,823 11,446,768 11,071,643 XXX XXX 26,662 219,422 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,363,582 | XXX 1,324,755 1,335,927 1,349,344 XXX XXX 5,227 43,232 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 2,238,491 [ XXX 2,239,134 2,282,459 2,242,163 XXX XXX 4,534 60,978 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX
2509999999 - Total Bonds 32,539,602 | XXX 31,370,580 34,104, 154 32,548,731 10,450 XXX XXX 198,879 629,305 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE D - PART 2 - SECTION 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

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
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Desig-
nation,
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Total Desig-
Rate Foreign nation
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
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
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
007973-10-0 ... [Advanced Energy Ind ...........cooovviiiiinnnnninninnnnnns [ eeveenniees L v 764000 o 83,215 108.920 s .. 66,244 |.. ... 17,679 |... . |.. 0471272022 ..
03071H-10-0 ... [AMERISAFE Inc ......... ..46.780 |.. 72,603 .. 88,007 .(8,4%) .. 09/27/2023 ..
03209R-10-3 ....[Amphastar Pharmaceuticals Inc ..61.850 |.. ...85,972 |.. 58,342 .27,630 .. 11/16/2023 ..
038336-10-3 ... [AptarGroup Inc .. .123.620 |.. . 120,406 |.. .. 92,501 . 11,590 .. 08/23/2023 ..
039653-10-0 ... [Arcosa INC ....cvvevvivvnenieriiiinineneciinineneeeviins [ eeeeevnees [ eeeeesovnnnnecinnnnnn... 1,238,000 |oceeeennneeee. . 102,308 . 20102,308 [evnniiiiiiiieen 93,271 | 86 [ [ 9,087 [ e 9,037 |... . |.. 12/28/2023 ..
043436-10-4 ....[Asbury Automotive Group .. ....43,981 |[... . |-- 0172572023 ..
049904-10-5 ....[Atrion Corp ...(26,19) |... . |.. 0171172022 ..
062540-10-9 ... [Bank of Hawaii Corp e (5,712) |... . |-- 0172972021 ..
09073\-10-4 ... [Bio-Techne Corp ...(17,846) |... . |.. 0171172022 ..
109194-10-0 ... |Bright Horizons Sols Inc . ....23,760 |... . |- 0171172022 ..
124805-10-2 ... [CBIZ INC .eevvviiiininiiiiiiiiiieecciiineeccvviineeeees | eennieeeees v forniiiin 00537000 e 33,6711 [t 62,590 [oveeiniiiiinnnn 33,61 o 28,802 [ [ e [ 5,009 [ [ 5,009 |... . |-. 1170372023 ..
12618T-10-5 ... |CRA Intl Inc ... (9,691) [... . |-- 07/03/2023 ..
126402-10-6 ... |CSW Industrials Inc .. 02/03/2023 ..
12685J-10-5 ... |Cable One Inc . .. 03/16/2023 ..
127203-10-7 ... |Cactus Inc ..... .. 06/20/2023 ..
147448-10-4 ... |Casella Waste Sys Inc .. . |-- 1170772023 ..
16359R-10-3 ....| Chemed Corp . |.. 0171172022 ..
171340-10-2 ... |Church & Dwight Inc .. . |.. 0471172018 ..
203607-10-6 ... [ Community Bank Sys INC ....ovevuvernnvernnvennnvennnnens [ evvevenns feoneeiforei 000, 2,538,000 |ovveneevieennnnn. 182,265 | . |.. 08/03/2023 ..
204166-10-2 ... [CommVault Sys INC .eeevvvueeeeeemniieeeeeennieeeeeeenn [ eevvvvnnens L evvevndoiieeeeeeiienee. 1,285,000 | .. 102,607 . . |.. 08/17/2023 ..
219798-10-5 ... [QuidelOrtho .......ccovvueiiiiiiiiiniiiiiiiinnieciiiins [ eevveenees L0000 690.000 o, 50,853 | . |.. 06/06/2023 ..
221006-10-9 ... [CorVel Corp ... ....43,509 |........ . |-- 1072372023 ..
224408-10-4 ....[Crane Co ... 38,396 |........ 118.140 . |-. 1270472023 ..
229899-10-9 ....[Cullen Frost Bankers .. 136,155 |. .108.490 |.. .. 12/16/2022 ..
26969P-10-8 ... [Eagle Materials Inc .. .. 237,526 |. .202.840 |.. .. 02/01/2023 ..
28618M-10-6 ... [Element Solutions Inc .. 102,140 |. .. 23.140 |.. .. 08/09/2023 ..
29109X-10-6 ... [Aspen Tech Inc ..... .. 154,986 |. 220.150 . .. 065/17/2022 ..
29605J-10-6 ... [ESAB Corp ......... .. 129,930 | . 86.620 . 129,930 |.. .. 12/11/2023 ..
296315-10-4 ....[ESCO Technologies Inc .. 12,559 | 117.030 ...72,559 . |.. 12/06/2023 ..
30214U-10-2 ....[Exponent Inc .. 184,268 .. 184,268 . |-- 1073072023 ..
302941-10-9 ....[FTI Consulting Inc ... . |-. 06/30/2023 ..
303250-10-4 ....[Fair Isaac & Co . |-. 04/03/2018 ..
313855-10-8 ... [Federal Signal Corp .. . |- 1272972023 ..
32020R-10-9 ....[First Finl Bankshares Inc .. . . |-- 1170372023 ..
339750-10-1 ... [Floor & Decor Hldgs Inc .. 111,560 |.. . 137,888 |.. .. 01/26/2023 ..
35138V-10-2 ... [Fox Factory Hldg Corp ..67.480 |.. . 118,562 |.. .. 01/27/2023 ..
376370-10-5 ... [Glacier Bancorp Inc . 41.320 |.. . 104,457 |.. .. 04/28/2022 ..
384109-10-4 ... |Graco Inc ... ..86.760 |.. . 131,441 |.. . 1171172022 ..
39874R-10-1 ... [Grocery Outlet Hidg Corp . .. 26.960 |.. ...47,045 |.. .. 01/27/2023 ..
405024-10-0 ... |Haemonetics Corp . 203,257 . |.. 08/08/2022 ..
405166-10-9 ... [Hagerty Inc . |.. 06/23/2023 ..
407497-10-6 ... [Hamilton Lane Inc . . |- 0171172022 ..
421298-10-0 ... [Hayward Hldgs Inc .... . |.. 01/26/2023 ..
426281-10-1 ... [Jack Henry & Assoc ... s . |-. 04/03/2018 ..
431636-10-9 ... [Hillman Solutions Corp .........ccoeeenviivrennnnniniinns |evvennnnnes |evevnnfivinnnnniinnnnnnnnn 6,792,000 |ooennnnniinnnnnn 62,554 | 00nnn 90210 e 82,554 [t 57,796 [ i fovvvennnnnnnnnennnnnnnns foeenennneenenns 10,829 i o, 10,329 [oooiiiiiiiiiiiiiiiinnnns .. 06/07/2023 ..].eees wennns




A

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 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
441593-10-0 ....[Houl ihan Lokey Inc ... ..855.000 |.... .... 102,523 ...45,555 |.. ....28,001 . |- 01/11/2022 ..
482827-10-4 ... [Kadant Inc .. 207,990 107,108 |.. ... 73,533 |... . |- 08/18/2023 ..
497266-10-6 ... |Kirby Corp ....35,898 |... . |.. 02/24/2023 ..
50189K-10-3 ... [LCI Inds Inc .. 22,251 . . |- 05/14/2020 ..
511656-10-0 ... [Lakeland Finl Corp ... (7,599) |... . |- 01/11/2022 ..
518415-10-4 ... |Lattice Semiconductor Corp . .. 14,673 ... . |.. 06/01/2022 ..
535555-10-6 ....[Lindsay Corp . . ...(18,113) |... . | 1172072023 ..
537008-10-4 ... [Littelfuse Inc .. . 189,919 |.. ....40,527 |... . |- 11702/2023 ..
55306N-10-4 ....[MKS Instruments Inc . .. 82,405 |.. ... 14,621 . |.. 07/26/2022 ..
562750-10-9 ... Manhattan Assoc Inc .. .. 04/03/2018 ..
570600-10-8 ... [MarketAxess Hldgs Inc .. 04/11/2018 ..
576485-20-5 ....|Matador Resources Co .. (532) .. 10/06/2022 ..
607525-10-2 ... [Model N Inc . (30,006)f... . | 09/22/2023 ..
64115T-10-4 ... [NetScout Sys Inc .. (19,304)]... . |- 06/22/2020 ..
65336K-10-3 ... |Nexstar Broadcasting Group .... .| 1171172020 ..
655663-10-2 ... [Nordson Corp . |- 0171172022 ..
675232-10-2 ....[Oceaneering Intl Inc . |- 07/05/2023 ..
682096-10-4 ... Omega Flex Inc .. . . . . |- 02/23/2022 ..
73278L-10-5 ... [Pool Corp . 281,888 . 103,441 |.. . |- 04/03/2018 ..
739276-10-3 ... [Power Integrations Inc . . 211,187 ... 101,244 |.. . |- 0171172022 ..
743606-10-5 ... [Prosperity Bancshares Inc 67.730 98,412 . 106,274 .. 12/07/2022 ..
747316-10-7 ... [Quaker Chem Corp 213.420 74,697 51,242 .. 04/27/2020 ..
747587-30-3 ... |Qualys Inc .. 196.280 |.. 305,804 |.. 127,281 .. 01/11/2022 ..
749607-10-7 ... [RLI Corp .133.120 |.. . 144,036 |.. .. 70,406 .. 01/11/2022 ..
75524B-10-4 ....[RBC Bearing Inc . .284.8%0 |.. . 278,622 |.. . 132,231 .. 01/11/2022 ..
775133-10-1 ... [Rogers Corp ......ocoveeeeeeeeeiinnnnnnnnnnnnn s [l 318.000 o 41,998 | 132.070 ...41,998 L |- 1172472023 ..
775711-10-4 ... [Rollins Inc .... 101,926 . |- 04/03/2018 ..
78463M1-10-7 ... [SPS Commerce Inc ... .. 264,785 . | 06/17/2022 ..
78473E-10-3 ... | SPX Technologies Inc . |- 11/07/2023 ..
82452J-10-9 ....[Shift4 Payments Inc .. .| 1171672023 ..
82900L-10-2 ... | The Simply Good Foods Co .... . | 08/17/2023 ..
829214-10-5 ....[Simulations Plus Inc ...... .. 01/11/2022 ..
82982L-10-3 ... |SiteOne Landscape Supply Inc .. 01/11/2022 ..
82983N-10-8 ... [Sitio Royalties Corp ... .. 09/27/2023 ..
845467-10-9 ... |Southwestern Energy Co . .. 01/23/2023 ..
854231-10-7 ... [Standex Intl Corp .... .. 12/13/2023 ..
860372-10-1 ... [Stewart Info Svs Corp .. . . | 12/07/2023 ..
861025-10-4 ... [Stock Yards Bancorp Inc .. ...(14,191) |... . |.. 07/26/2022 ..
87874R-10-0 ... |TechTarget Inc ... (11,383) |... . |- 09/26/2022 ..
881626-10-3 ... [Tetra Tech Inc L. 23,782 ... . |- 01/25/2023 ..
88262P-10-2 ... |Texas Pacific Land Corp .. ...(26,241) |... . |.. 07/13/2022 ..
882681-10-9 ... [Texas Roadhouse Inc .. . . ....40,194 |... . |.. 0172772023 ..
88642R-10-9 ... [Tidewater Inc ... 168,521 . 102,158 |.. ....66,363 |... . |- 06/15/2023 ..
891092-10-8 ... . 164,815 . 116,003 |.. ...(29,444) |... . |- 0172572023 ..
892356-10-6 ... |Tractor Supply Co . .. 37,417 . (4,433) .. 01/11/2022 ..
893529-10-7 ....[Transcat Inc ..... .. 30,971 .. ....21,384 |.. .. 08/05/2022 ..
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902252-10-5 ....[Tyler Tech Inc ..303.000 |.... .... 126,690 ....29,000 |... . |- 0171172022 ..
902673-10-2 ... [UFP Technologies Inc ... ..599.000 |.... .. 103,052 ....29,905 |... . |.. 06/05/2023 ..
90984P-30-3 ... [United Community Banks Inc . ..3,125.000 |.... ...(13,087) |... . |-- 03/07/2023 ..
918090-10-1 ... [Utz Brands Inc . |.. 04/17/2023 ..
920253-10-1 ....[Valmont Inds Inc . |-- 1170172023 ..
92538J-10-6 ....[Vertex Inc . |.. 08/21/2023 ..
927959-10-6 ....[Viper Energy Inc ... . . |- 1272172023 ..
929236-10-7 ....[WD-40 Co . 114,036 . |.. 0471972022 ..
942622-20-0 ....|Watsco Inc . ... 164,532 . |- 0171172022 ..
955306-10-5 ....[West Pharmaceutical Svs Inc 352.120 . 127,115 |.. .. 04/03/2018 ..
974250-10-2 ....[Winmark Corp ..... 417.550 . 105,223 |.. .. 10/20/2023 ..
194693-10-7 ... |Colliers Intl Group Inc .126.520 |.. ...24,039 |.. . .. 12/27/2023 ..
33767E-20-2 ... |FirstService Corp . 211,852 . 135,836 |.. . |-- 1270972022 ..
67000B-10-4 ... [Novanta INC .........ccoevvivvimnnnniiniinnninnnniiinnnnnns | eeveeneeens | Covniis o000 7602000 |oveennccceeenenn. . 127,992 | . 127,992 . 41,404 ). . |.. 10/29/2018 ..
763291-10-3 ... [Richelieu Hardware Ltd . . |-- 0172772023 ..
G4705A-10-0 ... [ ICON PLC . [.. 0171172022 ..
H8817H-10-0 ... [Transocean Ltd .. . . |-- 12/06/2023 ..
T922411-10-9 ....[Stevanato Group SpA .....cceeveevvernniinineinnneennnens fevnnenennes |Covveen foveinniinnnenen e 2,737,000 Joveenevnneennnennnn 74,693 |t 27,290 oveevennvennenn 74,693 [ 67,651 [ e 145 s feeviiiiiinn 7,042 [ e 7,042 .. 10/13/2023 .. ..oeen eenns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 12,685,012 XXX 12,685,012 8,326,901 5,979 108,061 1,856,909 114,128 1,742,781 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 12,685,012 XXX 12,685,012 8,326,901 5,979 108,061 1,856,909 114,128 1,742,781 XXX XXX
Mutual Funds
922908-71-0 ... [Vanguard Total Stk Mkt Indx S & P 500 ......cceeues [ervvmmnnis | eovmnnns]mmiie s 4,368.000 [....ccvvnnnneenn 1,922,070 |........ 439.990 [ooiieeennnnnn 1,922,070 [oooereeeeninnes 1,082,699 |.eveeeeeeeeeiieeeeeenen fereeeneieeeeen 20,813 o e 875,162 |-eeeeeeeeeeneeeeeeenn feeeennieeeeeene 375,162 [coeeeeeeeiiieeeeenenans .. 06/28/2021 .. .ceees wennns
922908-80-1 ... [Vanguard Total Stk Mkt Indx ... . ...179,963.000 |.... . 20,787,518 20,787,518 ..4,029,370 |.... ...4,029,370 |... . |.. 06/23/2021 ..
552966-80-6 ... [MFS Instl Intl Equity Fund .... I .|C.. ...217,898.000 |.... .. 7,177,558 ..7,177,558 . 1,030,069 |... ..1,030,069 |... .. 12/20/2023 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 29,887,146 XXX 29,887,146 13,921,588 444,919 5,434,601 5,434,601 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 29,887,146 XXX 29,887,146 13,921,588 444,919 5,434,601 5,434,601 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 42,572,158 XXX 42,572,158 22,248,489 5,979 552,980 7,291,510 114,128 7,177,382 XXX XXX
5999999999 - Total Preferred and Common Stocks 42,572,158 XXX 42,572,158 22,248,489 5,979 552,980 7,291,510 114,128 7,177,382 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$.. 1C.$.. 1D 8 e TE LS s TF S e 1G .8 e
1B 2A ... 2B ..$.. 2C..$..
1C 3A ... 3B..$.. 3C..$..
1D 4A ... 4B ..$ .. 4C ..$ ..
1E 5A ... 5B ..% .. 5C..$ ..
1F 6.....
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
U.S. Governments
36179V-20-6 ......... GNMA Pool #MA7051 2.000% 12/20/50 ....12/11/2023 ... |Wachovia Capital Markets ..........cceeeeeeiiiiiiimiiiii i e e e e e er e e e e erne e e e eennneeeeernnnneeees |oennneeeeennnineeeeennneneeeenns Joieeeeeeenne e e eeennnas 285,468 |....eieeeeiieeeeeenan 349,999
361790-20-7 ......... GNVMA Pool #MA7989  3.500% 04/20/52 ... .|....02/13/2023 ... |Morgan Stanley .... ....128,501 |.. .... 136,920 |.. .
361790-XL-7 ......... GNVA Pool #MA7883  3.500% 02/20/52 ... . |--..02/13/2023 ... |Barclays Capital .. ....136,025 |.. L. 144,732 .. ...281
36179W-2B-7 ......... GNVA Pool #MA7938  3.500% 03/20/52 ... .|-...02/13/2023 ... |Citigroup Global Mkts . ... 178,279 |.. ....190,069 |..
36179X-DB-9 ......... GNVA Pool #MA8198  3.000% 08/20/52 ... . |--..02/13/2023 ... |Nomura Securities ....189,418 |.. ...207,866 |..
36179X-NC6 ......... GNVA Pool #MA8487  3.500% 12/20/52 ... ...02/13/2023 ... |Goldman Sachs ... ... 163,192 |.. 163,623 |..
912810-RN-0 ......... US Treasury Bond  2.875% 08/15/45 .| Goldman Sachs ... ....900,455 |.. ,168,000 |..
912810-RX-8 ......... US Treasury Bond ~ 3.000% 05/15/47 ....605,462 |.. ...776,000 |..
912810-SM-1 . ..|US Treasury Bond INFL IX  0.250% 02/15/50 06/15/2023 ... |Various .. . 173,69
912810-TJ-7 . .|US Treasury Bond  3.000% 08/15/52 09/29/2023 ... |HSBC Securities Inc . . 152,955
912810-TS-7 . ..|US Treasury Bond  3.875% 05/15/43 12/11/2023 ... |Various .. .561,826
912810-TT-5 ......... US Treasury Bond  4.125% 08/15/53 .. .|....12/07/2023 ... ....980,783 |..
912828-ZE-3 ......... US Treasury Note  0.625% 03/31/27 .. .|--..12/08/2023 ... [Chase Manhattan ... ....913,884 |..
912820-BH-3 ......... US Treasury Bond  0.375% 01/31/26 .. .|....12/08/2023 ... |BNP Capital ....914,207 |..
91282C-CY-5 . .|US Treasury Bond 1.250% 09/30/28 . |--..12/08/2023 ... | Chase Manhattan ...911,105 |..
912820-HP-9 .. .. |US Treasury Bond INFL X 1.375% 07/15/33 ... ...12/01/2023 ... [BMO Capital Markets .
0109999999. Subtotal - Bonds - U.S. Governments 7,209,200 8,281,208
U.S. Special Revenues
313200-3V-6 . .. |Fed Home Loan Mtg Corp Super Pool #SD3512  6.000% 08/01/53 .... .|--..08/30/2023 ... [Cantor Fitzgerald ... ....310,613 |.. ....309,381 |..
313200-31-4 .. .. |Fed Home Loan Mtg Corp Super Pool #SD3513  6.000% 08/01/53 .... .|...08/30/2023 ... [Cantor Fitzgerald ... 285,779 |.. ... 234,843 |..
3136A9-04-3 ......... FNR 2012-128 PD  3.500% 11/25/42 ... .|--..12/01/2023 ... [ Interest Capitalization . ....2,283 |..
3136AV-2X-0 ......... FNA 2017-MS A2 3.000% 03/25/47 .... .|-...01/09/2023 ... |Bank of America ..40,000 |..
3136BP-RL-7 ......... FNR 2022 90 AY ~ 4.500% 12/25/41 . .|--..01/12/2023 ... |Goldman Sachs ... ..90,000 ..
3137F7-GL-3 ......... FHR 5055 DG 1.500% 12/25/50 .|-...04/05/2023 ... |Bank of America .. 58,678 |..
3140MV-Y2-8 ......... Fed Nat| Mtg Assn Pool #BV7928  4.500% 08/01/52 ... ...12/11/2023 ... Bank of America ....499,997 |..
3140XH-3J-4 . ..|Fed Natl Mtg Assn Pool #FS2600  3.000% 05/01/52 . .| Wachovia Capital Markets . 249,999
3140XM-HN-9 . ..|Fed Natl Mtg Assn Pool #FS5636  2.000% 04/01/52 . .| Chase Manhattan ... . 724,999
31418E-HK-9 . .|Fed Natl Mtg Assn Pool #MA4733  4.500% 09/01/52 . . |Cantor Fitzgerald .500,002

35564K-2F-5 .........

Freddie Mac-STACR 144A  7.337% 06/25/43 .|-...06/22/2023 ... |Citigroup Global Mkts . ..21,702 |..
35564K-B2-4 ......... Freddie Mac-STACR 144A  7.987% 07/25/42 .|-...06/20/2023 ... | Int| FC Stone Partners ... L1792
88258M-AA-3 ......... Texas Natural Gas Fin Corp Taxable Revenue  5.102% 04/01/35 ...03/10/2023 ... [ Jetferies .. 40, .. 40,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,524,674 2,779,676
Industrial and Miscellaneous
00138C-AV-0 ......... Corebridge Global Funding 144A  5.900% 09/19/28 ... .|....08/14/2023 ... |Chase Manhattan ... ... 5,000 |..
00206R-MT-6 ......... AT&T Inc  5.400% 02/15/34 +|-...06/29/2023 ... |Various ..40,000 |..
00218G-AB-8 ......... ARI Fleet Lease Trust 144A  5.410% 02/17/32 .|-...03/30/2023 ... |Mitsubishi UFJ Secs Intl ... .. 93,946 |..
01627A-AA-6 ......... Aligned Data Centers Trust 144A  1.937% 08/15/46 .. o|-...11/21/2023 ... |Fuji Securities Inc. ........ ..65,000 |..
01627A-AD-0 ......... Aligned Data Centers Trust 144A  6.000% 08/17/48 .|....08/10/2023 ... | Guggenheim Capital
02530E-AC-8 ......... American Credit Accept Trust 144A  6.000% 11/12/27 .. .|-...08/01/2023 ...|BMO Capital Markets ...
025816-DF-3 ......... American Express Co  5.043% 05/01/34 ... .]....05/09/2023 ... |Bank of America
025816-DL0 ......... American Express Co  6.338% 10/30/26 ... oer|-... 1072472023 ...
03027X-AW-0 ......... American Tower Corp  3.800% 08/15/29 . .|....07/31/2023 ... |Goldman Sachs ...
03027X-CC-2 . .| American Tower Corp  5.250% 07/15/28 . 05/22/2023 ... | Chase Manhattan
03027X-CE-8 . ..|American Tower Corp ~ 5.800% 11/15/28 ... 09/12/2023 ... |RBC ....
03065U-AE-9 . .|AmeriCredit Auto Rec Trust  5.840% 07/18/29 09/12/2023 ... | Deutsche Bank Alex Brown
03076C-AN-6 . .|Ameriprise Finl Inc  5.700% 12/15/28 ... 11/07/2023 ... |Citigroup Global Mkts .
031162-DP-2 . .|Amgen Inc  5.150% 03/02/28 .... 02/15/2023 ... |Bank of America ...

031162-D0-0 .........

Amgen Inc  5.250% 03/02/30
031162-DR-8 ......... Amgen Inc  5.250% 03/02/33
031162-DU-1 ......... Amgen Inc  5.750% 03/02/63
037389-BE-2 ......... Aon Corp  2.800% 05/15/30 ...
03740L-AG-7 ......... Aon Corp  5.350% 02/28/33 ....
037833-EU-0 ......... Apple Inc

4.150% 05/10/80 .nneeieeeeeete e

-|--..02/15/2023 ...
.|----02/15/2023 ...
-|--..02/15/2023 ...
+|----00/29/2023 ...
- |....02/23/2023 ...

....05/08/2023 ...

Bank of America ...

Citigroup Global Mkts ....
Citigroup Global Mkts ....

Bank of America ...
Morgan Stanley ....

Goldman Sachs ...........
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040555-DE-1 ......... Arizona Pub Service Co  6.350% 12/15/32 ... .|-...11/09/2023 ... |Various .. .. 25,000 |..
040555-DG-6 ......... Arizona Pub Service Co  5.550% 08/01/33 ... . |--..08/10/2023 ... |RBC .... .. 10,000 |..
049560-AZ-8 .........[Atmos Energy Corp  5.900% 11/15/33 ... .|--..10/05/2023 ... [CLSA-CR Fix Network . .. 5,000 |..
053332-BH-4 .........|AutoZone Inc  6.550% 11/01/33 ...10/24/2023 ... |Various
054561-Ad-4 ......... AXA Equitable Hldgs | 4.350% 04/20/28 .... .|First Union
05554F-AD-7 . .|Barclays Comm Mtg Trust 6.804% 11/15/56 . .|Barclays Capital

05610W-AA-8 .
06051G-JF-7 . .
060516-LG-2 .........
06051G-LV-9 .........
06406R-BT-3 .........
06541B-BK-3 .........
081631-AC-9 .........
084659-BF-7 .........
097023-CY-9 .........
103730-BU-3 .........
103730-BV-1 .
126640-AD-6 .
1266411-AA-9 . .
126650-0P-2 .........
126650-0T-4 .........
126650-DU-1 .........
126650-DI-7 .........
14040H-CH-6 .........
14040H-CN-3 .........
14040H-CX-1 .........
14040H-CY-9

14040H-CZ-6 .
14040H-DA-0 .
14040H-DC-6 .
141781-CB-8 .
14448C-AY-0 . .
150890-AN-4 .........
150890-Al-4 .........
150890-AX-2 .........
161175-BN-3 .........
164110-AG-6 .........
18551P-AE-9

19828A-AB-3 .
19828T-AA-4 .
19828T-AB-2 .
19828T-AC-0 .
20030N-ED-9 . .
20030N-EE-7 .........
205887-CJ-9 .........
20753A-CJ-1 .........
20753B-AA-0 .........
20754E-AA-3 .........
20754Q-AA-6 .........
207942-AA-1 .........
20826F-BF-2 .........
20826F-BH-8 .
209111-GF-4 .
21871X-AQ-2 . .
22822V-AK-7 .........

..|BPR Trust 144A  7.146% 11/05/28 ....
.|Bank of America Corp 1.898% 07/23/31

..|BP Cap Mkts America  4.893% 09/11/33 .
..|CNH Equipment Trust  4.770% 10/15/30 .
.|CPS Auto Trust 144A  5.910% 08/16/27

..|Capital One Finl Co  6.312% 06/08/29 .
..|Capital One Finl Co  6.377% 06/08/34 .
..|Capital One Finl Co  7.624% 10/30/31 .
..|Cargill Inc 144A  4.750% 04/24/33 ..
.|Carrier Global Corp 144A  5.900% 03/15/34

..|Columbia Pipeline LLC 144A  6.042% 08/15/28
..|Columbia Pipelines LLC 144A  5.927% 08/15/30 ..
..[Columbia Pipelines LLC 144A  6.036% 11/15/33 ..
..|Columbia Pipelines LLC 144A  6.544% 11/15/53 ..
.|Comcast Corp ~ 4.550% 01/15/29 ....

..|ConocoPhillips Co  5.700% 09/15/63 ...
..|Consol idated Edison Co NY Inc ~ 5.500% 03/15/34
.|CoreBridge Finl Inc 144A  6.050% 09/15/33 ...

Bank of America Corp  5.202% 04/25/29 ..
Bank of America Corp  5.933% 09/15/27
Bank of NY Mellon Corp  6.317% 10/25/29 ...
BANK 2023-BNK45  5.203% 02/15/56
Benchmark Mtg Trust 6.054% 12/15/56 .
Berkshire Hathaway Energy Co  4.600% 05/01/53 .
Boeing Co  5.150% 05/01/30
BP Cap Mkts America  4.812% 02/13/33 ...

CVS Health Corp  2.700% 08/21/40
CVS Health Corp  5.125% 02/21/30 ...
CVS Health Corp  5.250% 02/21/33 ...
CVS Health Corp  5.000% 01/30/29
Capital One Finl Co  1.878% 11/02/27 .
Capital One Finl Co  3.273% 03/01/30 ....
Capital One Finl Co  5.468% 02/01/29 ....
Capital One Finl Co  5.817% 02/01/34 .

Celanese US Hldgs LLC ~ 6.330% 07/15/29
Celanese US Hldgs LLC ~ 6.350% 11/15/28 ....
Celanese US Hldgs LLC ~ 6.550% 11/15/30 ...
Charter Comm LLC ~ 5.750% 04/01/48
Cheniere Energy Ptrs LP 4.500% 10/01/29 ....
Cleco Corp Hldgs  3.375% 09/15/29

Comcast Corp  4.800% 05/15/33 ....
ConAgra Inc  5.300% 10/01/26
Fannie Mae-CAS 144A  7.837% 04/25/43 .

Fannie Mae - CAS 144A  7.287% 09/25/43 ....
Fannie Mae - CAS 144A  7.037% 07/25/43 ....
Fannie Mae - CAS 144A  7.637% 05/25/43 ....
Fannie Mae - CAS 144A  7.237% 06/25/43 ....
ConocoPhil lips Co  5.050% 09/15/33 ...

Crown Castle Intl Corp  3.800% 02/15/28

.| Morgan Stanley .
10/05/2023 ...
.|....10/04/2023 ...
oer|-...09/12/2023 ...
..|....10/18/2023 ...
.|-...02/09/2023 ...
o 12/1172023 ..
.|-...06/26/2023 ...
.|....02/15/2023 ...

...02/09/2023 ...
.|Morgan Stanley ....
.|Citigroup Global Mkts .
.|Citigroup Global Mkts .
.| 12/13/2028 ...
.|....02/13/2023 ...
o|-...02/13/2023 ...
.|....05/30/2023 ...
.|-...06/12/2023 ...
.|....11/06/2023 ...
.|-...01/25/2023 ...

...10/16/2023 ...
.|Various ..
.[Various ..
. |Morgan Stanley
.|Barclays Capital
11/15/2023 ...
.|....07/18/2023 ...
.|-...08/10/2023 ...
.|....08/10/2023 ...
o|-...12/28/2023 ...
.|....00/13/2023 ...

...08/07/2023 ...
08/07/2023 ...
.|Various ..
. [Toronto Dominion Securities
.|Various ..
.|Morgan Stanley .
.|-...05/01/2023 ...
.|....07/17/2023 ...
.|-...06/20/2023 ...
.|....10/05/2023 ...
.|-...07/19/2023 ...
.|....07/25/2023 ...

...06/29/2023 ...
...08/08/2023 ...

Bank of America
Various
Bank of America ...
Morgan Stanley ....
Drexel Hamilton LLC .
JP Morgan
Citigroup Global Mkts .
Chase Manhattan
Chase Manhattan ...

Goldman Sachs
Chase Manhattan ...
Barclays Capital ..
Chase Manhattan ...
Morgan Stanley ....
Various
Morgan Stanley .
Chase Manhattan ...

Bank of America
Chase Manhattan ...
Bank of America ...
Bank of America ...

Bank of America
Various
Citigroup Global Mkts .

SMBC Nikko Secs America, Inc
Bank of America
Intl FC Stone Partners
Bank of America ...

Bank of America ...

Citigroup Global Mkts .
Various

Toronto Dominion Securities ..
.|Various ......eennnns

. [Bank of America
.| Chase Manhattan
. 1171772023 ..

Various
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22822V-AN-1 ......... Crown Castle Intl Corp  3.100% 11/15/29 .. .|....11/16/2023 ...|Goldman Sachs ...
22822V-BA-8 ......... Crown Castle Intl Corp ~ 5.000% 01/11/28 .. ....12/13/2023 ... |First Union
22822V-BB-6 ......... Crown Castle Intl Corp  4.800% 09/01/28 .. ....04/24/2023 ... |Bank of America ...
22822V-BD-2 ......... Crown Castle Intl Corp  5.600% 06/01/29 .. ...12/04/2023 ... |Chase Manhattan ...
23202H-AC-5 .. .. |DLLAA LLC 144A  5.640% 02/22/28 ............. . . |Barclays Capital
2334501-AB-1 ..|DT Auto Owner Trust 144A  6.070% 03/15/28 07/11/2023 ...|Citigroup Global Mkts .
23346C-AC-2 .. ..|DT Auto Owner Trust 144A  5.410% 02/15/29 04/18/2023 ... | Deutsche Bank Alex Brown
23346K-AC-4 . .|DT Auto Owner Trust 144A  5.190% 10/16/28 01/18/2023 ... |First Union ..

25278X-AV-1 .........
254700-AT-5 .........
254700-BJ-7 .........
25746U-DG-1 .........
25746U-DR-7 .........
26441C-BH-7 .........
26441C-BL-8 .........
26441C-BU-8 .
26444H-A0-4 ..
281020-AM-9 .
281020-AY-3 . .
20273V-AR-1 .........
20273V-AS-9 .........
20273V-AT-7 .........
20278N-AG-8 .........
20374L-AB-6 .........
29375C-AC-3 ..
20375N-AB-1 .
20444U-BE-5 ...
30040-AT-5 .
300400-AU-2 .
300401-AW-8 .
30161N-BJ-9 .
30166T-AD-5 . .
30167J-AD-6 .........
301989-AC-3 .........
303031-8L-9 .........
316773-DK-3 .........
337955-AG-3 .........
337964-AC-4

33843E-AG-6 .
33846B-AG-9 .
341081-GP-6 .
361841-AL-3 .
370334-CT-9 .
373334-KS-9 ........
37334-KT-7 .........
375558-BZ-5 .........
378272-BE-7 .........
378272-BG-2 .........
378272-BP-2 .........
42806M-CA-5 .........
444859-BT-8 .........
444859-BV-3 .
444859-BZ-4 .
446150-BC-7 . .
44891A-CB-1 .........

..|Duke Energy Co  5.000% 08/15/52
..|Duke Energy Florida LLC ~ 5.875% 11/15/33 .
..|Edison Intl Inc  4.125% 03/15/28
.|Edison Intl Inc  5.250% 11/15/28 ...

..|Enterprise Fleet Financing LLC 144A  5.420% 10/22/29 ...
..|Enterprise Fleet Fin LLC 144A  5.560% 04/22/30
.. |Equinix Inc  3.200% 11/18/29
..|Eversource Energy  5.450% 03/01/28
..|Eversource Energy  5.125% 05/15/33
..|Eversource Energy  5.950% 02/01/29
.|Exelon Corp  5.150% 03/15/28 ..
.|Exeter Auto Receivables Trust

..|Flagship Credit Auto Trust 144A  5.210% 05/15/28
..|Flagship Credit Auto Trust 144A  5.640% 07/16/29
..|Florida Power & Light  4.625% 05/15/30 .
..|GLP Capital LP  5.300% 01/15/29 ....
..|General Mills Inc  4.950% 03/29/33
. |Georgia Power Co  4.650% 05/16/28

..|Humana Inc  5.875% 03/01/33 .
..|Humana Inc  5.750% 12/01/28 .
.|Huntington Bancshares Inc ~ 6.208% 08/21/29 ..

Diamond Energy Inc  6.250% 03/15/33
Discover Finl Svs  7.964% 11/02/34 ...
Discovery Comm Inc  3.625% 05/15/30 ..
Dominion Resources Inc  3.375% 04/01/30 ...
Dominion Resources Inc  5.375% 11/15/32 ...
Duke Energy Co  2.450% 06/01/30 ....
Duke Energy Co  2.550% 06/15/31 ....

Energy Transfer Equity  6.050% 12/01/26 ..
Energy Transfer Equity  6.100% 12/01/28
Energy Transfer Equity  6.400% 12/01/30
Energy Transfer Ptrns LP  5.250% 04/15/29
Enterprise Fleet Fin LLC 144A  6.400% 03/20/30 ..

6.310% 10/15/27
Exeter Auto Trust  2.180% 06/15/26
Exeter Auto Receivables Trust  6.040% 07/15/26 ..
Meta Platforms Inc ~ 4.600% 05/15/28
Fifth Third Bancorp  6.339% 07/27/29
Flagship Credit Auto Trust 144A  5.050% 01/18/28 ..
FIVE 2023-V1  5.668% 02/10/56

Georgia Power Co  4.950% 05/17/33
Gilead Sciences Inc  5.250% 10/15/33 .
Glencore Funding LLC 144A  2.850% 04/27/31 ..
Glencore Funding LLC 144A  2.625% 09/23/31 ..
Glencore Funding LLC 144A  6.375% 10/06/30 ..
Hertz Vehicle Fin LLC ~ 5.940% 02/25/28 .......
Humana Inc  3.700% 03/23/29 ....

Hyundai Capital America 144A  5.500% 03/30/26 .

....12/08/2023 ... |Various
voer [...12/11/2023 ... |Chase Manhattan ...
.. |....05/31/2023 ... |Morgan Stanley ....
.|-...11/03/2023 ... | Various ..
< [+...11702/2023 ... | Various ..
....05/31/2023 ... |Morgan Stanley
....03/21/2023 ... |Citigroup Global Mkts .
...05/31/2023 ... |Morgan Stanley .

....10/10/2023 ... [Fuji Securities Inc.
....10/10/2023 ... [ JP Morgan ..
o|-...11/13/2023 ... | Various
.|-...06/01/2023 ... |Pershing LLC
.|....10/18/2023 ... |Soc Gen Amer Secs, LLC
o ]....02/22/2023 ... |Vells Fargo Securities ..
....05/23/2023 ... |Chase Manhattan
...08/16/2023 ... |Goldman Sachs ...

....02/09/2023 ... JP Morgan
.|--..06/23/2023 ... |Citigroup Global Mkts .
+[+-.05/01/2023 ... |Bank of America
o|-...07/24/2023 ...
.]....01/31/2023 ... |Wells Fargo Securities ..

...02/10/2023 ... |Deutsche Bank Alex Brown ...

....05/01/2023 ... |Morgan Stanley ....
....05/01/2023 ... |Morgan Stanley
.|-...09/07/2023 ... |Citigroup Global Mkts .
.|-...09/14/2023 ... |BNP Capital
o |-...11/17/2023 ...|Bank of America ...
. [....11/03/2023 ... |Various
...08/16/2023 ... [ JP Morgan ..
...05/31/2023 ... |Citigroup Global Mkts .

...03/28/2023 ... |Barclays Capital ..

11/06/2023 ... |Goldman Sachs ...
10/17/2023 ... | Chase Manhattan
05/10/2023 ... | JP Morgan ...........

. |Morgan Stanley
.[Various ..
. [Chase Manhattan
.|Barclays Capital
08/22/2023 ... |First Union ..

04/27/2023 ... |Barclays Capital ..........
08/08/2023 ... | Deutsche Bank Alex Brown
05/15/2023 ... [ Chase Manhattan
03/06/2023 ... |Goldman Sachs
03/27/2023 ... |Barclays Capital

05/31/2023 ... [Morgan Stanley ....
11/02/2023 ... |Bank of America
08/14/2023 ... Morgan Stanley .
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45687V-AB-2 ......... Ingersol| Rand Inc ~ 5.700% 08/14/33 .. .|....08/08/2023 ...|Chase Manhattan ...
458140-CK—4 ......... Intel Corp  5.900% 02/10/63 .|....02/08/2023 ... |Chase Manhattan ...
46647P-DU-7 ......... JPMorgan Chase & Co  5.209% 07/24/29 .... ...07/17/2023 ... |Chase Manhattan ...
46647P-DI-3 ......... JPMorgan Chase & Co  6.070% 10/22/27 .... .| Chase Manhattan ...
49338C-AD-5 .........|KeySpan Gas East Inc 144A  5.994% 03/06/33 .. .| Chase Manhattan ...
548661-EP-8 . ..|Lowes Co's Inc  4.800% 04/01/26 .... .| Chase Manhattan
55261F-AR-5 . ..|M & T Bank Corp  5.053% 01/27/34 10/24/2023 ... | Various
55261F-AS-3 . ..|M & T Bank Corp  7.413% 10/30/29 11/17/2023 ... | Various
55336V-B0-2 ......... WPLX LP 2.650% 08/15/30 o|-... 1172172023 ... | Various ..
55361A-AU-8 ......... MSHF Comm Mtg Trust  6.014% 12/15/56 woer|-...12/08/2023 ... |VWells Fargo Bank ..
55903V-BC-6 ......... WarnerMedia Hidgs Inc ~ 4.279% 03/15/32 .... ..|....01/03/2023 ... |Bank of America ...
55903V-BF-9 ......... WarnerMedia Hidgs Inc  5.391% 03/15/62 .... .|-...06/01/2023 ... | Conversion
573874-AP-9 ......... Marvel Technology Inc ~ 5.750% 02/15/29 .... .|....09/12/2023 ... |Chase Manhattan
573874-A0-7 ......... Marvel Technology Inc ~ 5.950% 09/15/33 .... .|....09/11/2023 ... |Chase Manhattan
581557-BU-8 ......... McKesson Corp  5.100% 07/15/33 .|....06/07/2023 ...|Goldman Sachs ...
59156R-CE-6 ......... MetLife Inc 144A  5.375% 07/15/33 ...07/10/2023 ... [First Union
609935-AA-9 . ..|Monongahela Power Co 144A  5.850% 02/15/34 . |Morgan Stanley
61747Y-FA-8 . ..|Morgan Stanley  5.123% 02/01/29 .. .|Morgan Stanley .
61747Y-FB-6 . ..|Morgan Stanley  5.948% 01/19/38 . .|Morgan Stanley .
61747Y-FD-2 ......... Morgan Stanley — 5.164% 04/20/29 .. . |-...04/19/2023 ... |Morgan Stanley ....
61747Y-FF-7 ......... Morgan Stanley  5.449% 07/20/29 .... .|....07/19/2023 ... |Morgan Stanley ....
61747Y-FH-3 ......... Morgan Stanley  6.407% 11/01/29 .... .|--..10/30/2023 ... |Morgan Stanley ....
63111X-AJ-0 ......... Nasdaq Inc ~ 5.550% 02/15/34 .|....07/06/2023 ... |Various
636274-AD-4 ......... National Grid Group Inc ~ 5.602% 06/12/28 .... .|-...06/07/2023 ... |Bank of America ...
637432-PA-7 ......... National Rural Utilities  5.800% 01/15/33 .|....03/03/2023 ... |Various
638961-AA-0 ......... Navient Student Loan Trust 144A  5.510% 10/15/71 .. .|....04/18/2023 ... |Barclays Capital ..
63942G-AA-1 Navient Student Loan Trust 144A  1.110% 02/18/70 ...04/21/2023 ... |Chase Manhattan
643821-AA-9 . ..|New Economy Assets Phase | 144A 1.910% 10/20/61 07/21/2023 ... |Goldman Sachs ...
65339K-BR-0 . . [Nextera Energy Capital 2.250% 06/01/30 03/03/2023 ... | Chase Manhattan
65339K-BS-8 . ..|Nextera Energy Capital 5.749% 09/01/25 .|Bank of America
65339K-CP-3 .. . |Nextera Energy Capital 5.050% 02/28/33 .|Barclays Capital
65473P-AJ-4 . NiSource Inc  3.600% 05/01/30 .... 06/29/2023 ... | Toronto Dominion Securities
65473P-AN-5 ......... NiSource Inc  5.250% 03/30/28 .... .|-...05/31/2023 ... | JP Morgan
65473P-AP-0 ......... NiSource Inc  5.400% 06/30/33 .|-...05/31/2023 ... |Various
67103H-AL-1 ......... 0'Reilly Automotive Inc ~ 4.700% 06/15/32 . .|....06/12/2023 ... |Barclays Capital ..
674599-ED-3 ......... Occidental Pete Corp  6.625% 09/01/30 o|-...12/14/2023 ... |Various
674599-EF-8 ......... Occidental Pete Corp  6.125% 01/01/31 .|....10/11/2023 ... |Barclays Capital ..
677347-CH-7 Ohio Edison Co 144A  5.500% 01/15/33 . ...07/21/2023 ... |Deutsche Bank Alex Brown ...
677415-CV-1 . ..|Ohio Power Co  5.000% 06/01/33 ...... 05/08/2023 ... | CLSA-CR Fix Network .........
68233J-CR-3 .........|Oncor Electric Delivery Co 144A  5.650% 11/15/33 11/08/2023 ... [ SMBC Nikko Secs America, Inc
682680-Al-3 . ..|ONEOK Inc  4.350% 03/15/29 ..... 05/31/2023 ... |Morgan Stanley ................
682680-BB-8 . ..|ONEOK Inc  3.100% 03/15/30 .. 10/16/2023 ... [ Toronto Dominion Securities
682680-BG-7 . ..|ONEOK Inc  6.100% 11/15/32 ..... 03/30/2023 ... |Morgan Stanley ....
682685-AA-0 ......... OneMain Direct Auto Trust 144A  5.410% 11/14/29 . .|....02/15/2023 ... |Barclays Capital ..
68389X-BV-6 ......... Oracle Corp  2.950% 04/01/30 .. -|....02/02/2023 ... |Various
68389X-CP-8 ......... Oracle Corp  4.900% 02/06/33 .. . |--..02/02/2023 ... |HSBC Securities Inc .
693475-BM-6 ......... PNC Bank Corp ~ 5.068% 01/24/34 ... .|-...10/18/2023 ... |First Union
693475-BU-8 ......... PNC Bank Corp  6.875% 10/20/34 ... .|-...10/17/2023 ...|Citigroup Global Mkts .
69352P-AQ-6 ......... PPL Capital Funding Inc  4.125% 04/15/30 .|-...05/31/2023 ... |Morgan Stanley .
694308-UM-0 ......... Pacific Gas & Electric Co  4.550% 07/01/30 .... ...05/11/2023 ... | Various
694308-KH-9 ......... Pacific Gas & Electric Co  6.750% 01/15/53 .... ...01/04/2023 ... |Barclays Capital ..
694308-KJ-5 . .|Pacific Gas & Electric Co  6.150% 01/15/33 . 05/31/2023 ... |Various ..
694308-KNM-8 . ..|Pacific Gas & Electric Co  6.400% 06/15/33 . 06/05/2023 ... | Various
709599-BU-7 . ..|Penske Truck Leasing 144A  5.750% 05/24/26 .. 07/07/2023 ...|Scotia ...
709599-BV-5 ......... Penske Truck Leasing 144A  6.200% 06/15/30 .... ...06/13/2023 ... | Toronto Dominion Securities ..




y'eld

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
709599-BI-3 ......... Penske Truck Leasing 144A  6.050% 08/01/28 .... .|....07/27/2023 ... |First Union
718172-CZ-0 ......... Philip Morris Intl 4.875% 02/15/28 . |--..02/13/2023 ... |Barclays Capital ..
718172-DA-4 ......... Philip Morris Intl 5.125% 02/15/30 .. ...06/06/2023 ... [Various ..
718172-DB-2 ......... Philip Morris Intl 5.375% 02/15/33 .. 06/29/2023 ... |Various ..
718172-DE-6 ......... Philip Morris Intl 5.625% 09/07/33 .|Barclays Capital ..
723787-AV-9 . .|Pioneer Natural Resources Co  5.100% 03/29/26 . 03/27/2023 ... [First Union ........
74251V-AT-9 . ..|Principal Finl Group Inc  5.375% 03/15/33 ... 03/06/2023 ... |Citigroup Global Mkts .
744573-AX-4 . ..|Public Sves Enterprise Group  6.125% 10/15/33 11/07/2023 ... |BNP Capital ...........
75513E-CT-6 ......... Raytheon Tech Corp ~ 5.750% 11/08/26 .|-...11/06/2023 ... |Citigroup Global Mkts .
758750-AD-5 ......... Regal Rexnord Corp 144A  6.050% 04/15/28 .... veer|-...11/08/2023 ... [Various ..
758750-AE-3 ......... Regal Rexnord Corp 144A  6.300% 02/15/30 .... ..|....01/10/2023 ... |Various ..
T6134K-AA-2 ......... Vantage Data Centers Trust 144A  5.000% 09/15/48 .. . |....09/15/2023 ... |Deutsche Bank Alex Brown
78398A-AE-3 ......... SFS Auto Receivables Trust 144A  5.470% 12/20/29 .. .|-...06/22/2023 ... |Chase Manhattan
785592-AX-4 ......... Sabine Pass Liquefaction Inc  4.500% 05/15/30 . .|--..10/31/2023 ... |Various ..
80285X-AD-7 ......... Santander Drive Auto Trust ~ 5.610% 07/17/28 ... .|....07/18/2023 ...
80287G-AD-2 ......... Santander Drive Auto Trust — 4.980% 02/15/28 ... ...01/18/2023 ...
80287J-AD-6 . ..|Santander Drive Auto Trust 5.240% 05/15/28 05/09/2023 ... [Citigroup Global Mkts .
802927-AE-3 . ..|Santander Drive Auto Trust  5.770% 12/15/28 08/15/2023 ... |SG Americas Securities, LLC
842400-HU-0 . ..|Southern Calif Edison  5.300% 03/01/28 .... 02/27/2023 ... [First Union ........
842400-HII-6 ......... Southern Calif Edison  4.900% 06/01/26 .... .|--..05/17/2023 ... [Chase Manhattan ...
842434-CY-6 . .. |Southern Calif Gas Co  5.750% 06/01/53 .... .|-...06/05/2023 ... |Citigroup Global Mkts .
842434-CZ-3 .........|Southern Calif Gas Co  5.200% 06/01/33 .... . |--..06/29/2023 ... | Various
842587-D0-7 ......... Southern Co  4.850% 06/15/28 .|-...05/15/2023 ... |Barclays Capital ..
8426EP-AG-3 ......... Southern Co Gas Cap Corp  5.750% 09/15/33 ... . |----09/11/2023 ... [Bank of America ...
845011-AC-9 ......... Southwest Gas Corp ~ 2.200% 06/15/30 .|....10/27/2023 ... |Various ..
845437-BU-5 ......... Southwestern Elec Power ~ 5.300% 04/01/33 . . |--..08/29/2023 ... |Various ..
85236K-AH-5 Stack Infrastructure LLC 144A  5.900% 07/25/48 .. ...07/24/2023 ... |Morgan Stanley ....
871829-BS-5 . .| Sysco Corp  5.750% 01/17/29 ...... .| Chase Manhattan
87264A-BF-1 . T-Mobile USA Inc  3.875% 04/15/30 .|Barclays Capital ..
87264A-CY-9 . T-Mobile USA Inc  5.050% 07/15/33 . | Deutsche Bank Alex Brown
87264A-DA-0 . T-Mobile USA Inc  4.800% 07/15/28 . .| Chase Manhattan ...
87264A-DC-6 . .| T-Mobile USA Inc ~ 5.750% 01/15/34 .. 09/11/2023 ... |Citigroup Global Mkts .

87332P-AA-8 .........
876030-AB-3 .........
876128-BU-5 .........
87612G-AC5 .........
876126-AE-1 .........
92343V-GJ-7

92556H-AB-3 .
925650-AC-7 .
927804-CK-4 .
94106L-BV-0 .
95000U-26-7 . .
950000-2J-1 .........
95000U-2U-6 .........
95000U-3B-7 .........
95000U-30-3 .........
95000U-3E-1 .........
95000U-3H-4 .........
958667-AC-1 .........
96042X-AE-S .........
96328G-AS-6 .
96328G-BG-1 .
969457-CJ-7 . .
98164J-AF-1 .........

TYSN Mtg Trust 144A
Targa Resources Ptrs LP

Targa Resources Corp
Targa Resources Corp

World Omni Auto Trust

6.799% 12/10/33
Tapestry Inc  7.050% 11/27/25

6.125% 03/15/33
6.150% 03/01/29
Verizon Comm Inc  2.550% 03/21/31 ..
.. | Paramount Global 4.950% 01/15/31 ..
..|VICI Properties LP  4.950% 02/15/30 ..
.|Virginia Elec & Pur Co
..|Waste Management Inc

.|Wells Fargo & Co  2.879% 10/30/30 .
Wells Fargo & Co  2.572% 02/11/31 ..
Wells Fargo & Co  3.350% 03/02/33 ..
Wells Fargo & Co  4.897% 07/25/33 ..
Wells Fargo & Co  5.389% 04/24/34 ..
Wells Fargo & Co  5.574% 07/25/29 ..
Wells Fargo & Co  6.491% 10/23/34
Western Midstream Prtnrs LP  4.050% 02/01/30 ..
Westlake Auto Receivable Trust 144A  5.410% 01/18/28 ...
..|Wheels Fleet Lease Funding LLC ~ 5.800% 04/18/38 ....
..|Wheels Fleet Lease Funding LLC 144A  6.460% 08/18/38
|Williams Cos Inc  5.650% 03/15/33 .......

4.875% 02/15/29 ..

4.000% 01/15/32 ...

5.000% 04/01/33

5.030% 05/15/29 ...

o] 11729/2023 ...
o|-...11/15/2023 ...
.|....06/31/2023 ...
.|-...01/03/2023 ...
.|....11/06/2023 ...
...06/14/2023 ...
05/11/2023 ...
. [Jefferies
.[Various .....
.|Barclays Capital
10/24/2023 ...
.|-...10/16/2023 ...
.|....07/18/2023 ...
o|-...10/24/2023 ...
o|....04/17/2023 ...
.|-...07/18/2023 ...
.|....10/17/2023 ...
...09/20/2023 ...
...01/10/2023 ...
.|BNP Capital ........
.|Fuji Securities Inc.
. [Chase Manhattan ......
...02/07/2023 ...

Deutsche Bank Alex Brown
Morgan Stanley ....
Morgan Stanley ....
Bank of New York ..
First Union
Various ..
RBC ...

First Union ..
First Union
Various
Goldman Sachs
First Union
First Union
First Union
Citigroup Global Mkts .
Chase Manhattan ...

Fuji Securities Inc. ..
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136385-BA-8 . ..|Canadian Nat| Resources Inc ~ 2.950% 07/15/30 . [A ....09/25/2023 ... |Chase Manhattan .8,347
29250N-BR-5 ......... |Enbridge Inc  5.700% 03/08/33 .... A ....03/06/2023 ... [Morgan Stanley . 54,930
20250N-BX-2 . .|Enbridge Inc  6.000% 11/15/28 . A ....11/06/2023 ... Morgan Stanley 14,984
775109-CH-2 . ..|Rogers Comm Inc  3.800% 03/15/32 A ....09/14/2023 ... [Various ..... 17,432
04686J-AG-6 . ..|Athene Hidg Ltd  5.875% 01/15/34 ... D. ....12/07/2023 ... [First Union .. 19,635
055451-BA-5 . .|BHP Finance USA Ltd  4.900% 02/28/33 . D. ....02/23/2023 ... |Barclays Capital .. .. 19,961
251526-CE-7 . .. | Deutsche Bank NY  2.129% 11/24/26 ..... . [D... ...03/27/2023 ... [Deutsche Bank Alex Brown ... ... 128,592 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,649,128 20,510
2509999997. Total - Bonds - Part 3 16,383,002 17,903,660 59,504
2509999998. Total - Bonds - Part 5 3,724,307 3,890,070 14,933
2509999999. Total - Bonds 20,107,308 21,793,730 74,437
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
03071H-10-0 ......... AMERISAFE Inc ....09/27/2023 ... [Various .. 521.000 |..
03209R-10-3 ......... Amphastar Pharmaceuticals Inc . ....11/15/2023 ... |Various .. ....1,390.000 |..
038336-10-3 ......... AptarGroup Inc ... ....08/23/2023 ... [Various .. 129.000 |..
039653-10-0 ......... Arcosa Inc ....12/28/2023 ... [Various .. ....1,238.000 |..
043436-10-4 ......... Asbury Automotive Group ... ....01/25/2023 ... Merrill Lynch ..
124805-10-2 ......... CBIZ Inc ....11/03/2023 ... | Various
12618T-10-5 ......... CRA Intl Inc ....07/03/2023 ... [Various ..
126402-10-6 . .| CSW Industrials Inc ....02/03/2023 ... |Various
12685J-10-5 . .|Cable One Inc ....03/16/2023 ... | Various .
127203-10-7 . ..[Cactus Inc ..... ....06/20/2023 ... |Various .824.000 |..
147448-10-4 ......... Casella Waste Sys Inc .. ....11/07/2023 ... [Various .. ....439.000 |..
203607-10-6 ......... Communi ty Bank Sys Inc . ....08/03/2023 ... |Various .. ....660.000 |[..
204166-10-2 ......... CommVault Sys Inc ....08/17/2023 ... [Various .. ....382.000 |..
219798-10-5 ......... QuidelOrtho .... ....06/06/2023 ... [Various .. ....690.000 |..
221006-10-9 ......... CorVel Corp ... ....10/23/2023 ... [Various .. ....176.000 |..
224408-10-4 ......... Crane Co ....12/04/2023 ... [Various .. ...325.000 |..
26969P-10-8 ......... Eagle Materials Inc .. ....02/01/2023 ... [Various ..
28618M-10-6 ......... Element Solutions Inc ... . |--..08/09/2023 ... |Various ..
29605J-10-6 . ..|ESAB Corp .ceueeiennns ....12/11/2023 ... |Various
296315-10-4 . .| ESCO Technologies Inc ....12/06/2023 ... |Various
30214U-10-2 . .|Exponent Inc ........ ....10/30/2023 ... |Various
302941-10-9 . ..|FTI Consulting Inc . ....06/30/2023 ... |Various
313855-10-8 . ..|Federal Signal Corp .. ....12/29/2023 ... |Various
32020R-10-9 ......... First Finl Bankshares Inc ... ....11/03/2023 ... [Various ..
339750-10-1 ......... Floor & Decor Hldgs Inc ....01/26/2023 ... [William Blair
35138V-10-2 ......... Fox Factory Hldg Corp ... ....01/27/2023 ... |National Finl Svs ...
39874R-10-1 ......... Grocery Outlet Hldg Corp .. ....01/27/2023 ... [Pershing LLC . .
405166-10-9 ......... Hagerty Inc ....06/23/2023 ... |Various ,452.000 |..
421298-10-0 Hayward Hldgs Inc ....01/26/2023 ... [William Blair 246.000 |..
431636-10-9 . .|Hillman Solutions Corp . ....06/07/2023 ... |Various .. . 3,160.000 |..
482827-10-4 . .|Kadant Inc .. ....08/18/2023 ... [Various .. ..89.000 |..
497266-10-6 . Kirby Corp .. ....02/24/2023 ... |Wachovia Capital Markets .118.000 |..
535555-10-6 . Lindsay Corp ....11/20/2023 ... Various .. .119.000 |..
537008-10-4 . ..[Littelfuse Inc ....11/02/2023 ... |Various .141.000 |..
607525-10-2 ......... Model N Inc ....09/22/2023 ... [Various .. ....743.000 |..
675232-10-2 ......... Oceaneering Intl Inc . ....07/05/2023 ... |Various .. +0.. 2,771,000 |..
775133-10-1 ......... Rogers Corp ....11/24/2023 ... Various ..
78473E-10-3 ......... SPX Technologies Inc .... ....11/07/2023 ... |Various .. ..
82452J-10-9 ......... Shift4 Payments Inc o [ ....11/16/2023 ... [Various .. . 993.000 |..
82900L-10-2 ......... The Simply Go0d FOOMS 00 ...uvvrriiiiiiuuusissiiiiiiiiie st sttt s e et ettt e s e s siieee s s s ssineseesessnnereeseesnnnnees | eeeeennsneneees 22.03/17/2023 ... [VAITOUS ...uvueiiiiiiisieii s s it e e s et e e s e s e e e s s e n e e e e senenereesasnnrnres |oeeeeiinreeeeeeeanees 1,588.000
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82083N-10-8 ......... Sitio Royalties Corp .... ....00/27/2023 ... |Various ... 2,759.000 |..
845467-10-9 ......... Southwestern Energy Co . ....01/23/2023 ... |Morgan Stanley . ....1,516.000 |..
854231-10-7 ......... Standex Intl Corp ...12/13/2023 ... [Various .. ....697.000 |..

860372-10-1 ......... Stewart Info Svs Corp ..
881626-10-3 ......... Tetra Tech Inc

882681-10-9 . .| Texas Roadhouse Inc
88642R-10-9 . .|Tidewater Inc .

891092-10-8 . ..|[Toro Co .........

902673-10-2 ......... UFP Technologies Inc .
90984P-30-3 ......... United Community Banks Inc ..
918090-10-1 ......... Utz Brands Inc

920253-10-1 ......... Valmont Inds Inc ...
92538J-10-6 ......... Vertex Inc

927959-10-6 Viper Energy Inc

....12/07/2023 ... [Various ..
...01/25/2023 ...

K National Finl Svs ...
....01/27/2023 ... [Pershing LLC .
....06/15/2023 ... [Various ..
...01/25/2023 ... [Mirae Asset Secs Inc

....06/05/2023 ... |Various
....03/07/2023 ... [Various ..
. |--..04/17/2023 ... |Various ..

....11/01/2023 ... [Various ..
....08/21/2023 ... [Various ..
....12/21/2023 ... Various ..
...10/20/2023 ... |Various

....378.000 |..
...607.000 |..

....937.000 |..

974250-10-2 . Winmark Corp N .252.000 |..

194693-10-7 Colliers Intl Group Inc ... ..|C... ....12/27/2023 ... |Various .. ...190.000 |..

763291-10-3 Richelieu Hardware Ltd . .|C... ...01/27/2028 ... 114.000 |..

H8817H-10-0 . .| Transocean Ltd ...... C 12/06/2023 ... |Various .7,014.000 |..

T92241-10-9 Stevanato Group SpA .. .. |C... ...10/13/2023 ... |Various .. ....2,737.000 |..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,944,696 XXX
Mutual Funds

552066-80-6 .........|NFS Instl Intl Equity Fund .. .Jc... ...12/20/2023 ... [NFS Institutional Intl Equity .. .... 3,633.000 |.. ... 118,079 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 118,079

5989999997. Total - Common Stocks - Part 3 2,062,775

5989999998. Total - Common Stocks - Part 5 128,621

5989999999. Total - Common Stocks 2,191,396

5999999999. Total - Preferred and Common Stocks 2,191,396

6009999999 - Totals 22,298,704 XXX 74,437
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
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
U.S. Governments
36179T-SF-3 .. | GNMA Pool #MAS018  3.000% 02/20/48 ........ |[....... ..12/01/2023 . [Paydown ..02/20/2048 .
36179T-8G-1 .. | GNMA Pool #MAS019  3.500% 02/20/48 ..12/01/2023 . [Paydown ... ..02/20/2048 .
36179T-UA-1 .. | GNMA Pool #MAS077  3.500% 03/20/48 ..12/01/2023 . [Paydown ... ..03/20/2048 .
36179T-UB-9 .. | GNMA Pool #MAS078  4.000% 03/20/48 ..12/01/2023 . [Paydown ... ..03/20/2048 .
36179T-UC-7 .. | GNMA Pool #MAS079  4.500% 03/20/48 . ..12/01/2023 . [Paydown . ..03/20/2048 .
36179T-XW-0 .. | GNMA Pool #MA5193  4.500% 05/20/48 . ..12/01/2023 . [Paydown . ..05/20/2048 .
36179V-7E-4 .. |GNMA Pool #MA7193  2.500% 02/20/51 . ..12/01/2023 . [Paydown . ..02/20/2051 .
36179V-N3-0 .. | GNMA Pool #MA6710  3.000% 06/20/50 .... ..12/01/2023 . [Paydown ... ..06/20/2050 .
36179V-QT-0 .. | GNMA Pool #MA6766  3.000% 07/20/50 .... ..12/01/2023 . [Paydown ... ..07/20/2050 .
36179-BY-3 .. | GNMA Pool #MA7255  2.500% 03/20/51 .... ..12/01/2023 . [Paydown ... . . , . , U P ..03/20/2051 .
912810-EV-6 .. |US Treasury Bond ~ 6.875% 08/15/25 .......... ....... ..06/01/2023 . [Various .......cooevvveeins Joovveninnnnnninninnns o, 451 339 ............. 425 000 [....evnneee 561,216 |............ 498 519 [ e (10 L7 ] S R, (10 S44) oo e, 487 7T PO RN (36,636)|......... (36,636)...ccunnnnnn 22,055 |..08/15/2025 .
Deutsche Bank
912810-RD-2 .. |US Treasury Bond ~ 3.750% 11/15/43 ..........|....... ..12/08/2023 . [Securities Inc .....ooooe |ooeeeeeiniiniiiiins |, 776,574 |......ee..... 865,000 |............ 976,275 |..evvveenee 961,665 [..evvvveeeneiininns fooeeiienns (1K) R (1K) AU . 958,482 [...euveeniiiin fevnnnns (181,908)|........ (181,908)|....vvnnnn 34,754 |..11/15/2043 .
912810-RH-3 .. |US Treasury Bond ~ 3.125% 08/15/44 ..........|....... ..12/08/2023 . [Morgan Stanley ...........loeeeeeeeeieniniiiins |, 129,756 |..ooeennnnnn 160,000 |............ 197,094 |............ 195,229 |..ooeeeeeeeeeiiinn [, (1)) N TR (1,258) oo o 193,971 [ s (64,215)[......... (64,215)....cvvvnnnns 6,603 [..08/15/2044 .
Deutsche Bank
912810-RT-7 .. |US Treasury Bond ~ 2.250% 08/15/46 ..........|....... ..12/08/2023 . [Securities Inc ... |oeeeeeeeeiieiinninnns |, 132,204 [ovvvvvnnnnns 195,000 [.vevvvrennns 198,040 |............ L2 VI IO R (1570 FOUUUUUU N (197) [evvvvvirniiiiiins Joeeeeeens 198,115 |ovvveeeeieieeeies oo (65,911)|......... (65,911)[c.eevvnninnnnns 5,794 1..08/15/2046 .
912810-SC-3 .. |US Treasury Bond ~ 3.125% 05/15/48 ..........|....... ..12/08/2023 . [Citadel Securities ..... | |, 191,016 |t 240,000 | 261,675 |............ 260,010 [vvveeeeniiinnnnnns fooreiiiiies [(672:)] PR SN [(52:) 1 ISR R 259,382 |ooeeviiiiiiiiiins oo (68,366)]......... (68,366)].............. 8,036 [..05/15/2048 .
Deutsche Bank
912810-SL-3 .. |US Treasury Bond ~ 2.000% 02/15/50 ..........|....... .. 12/07/2023 . [Securities Inc .....ooooe |ooeeeeeeiiiniiiiins |, 15,855 [ 25,000 |eeveerennnns 30,067 |............. A VA PO R (K1) R . (139) | o 20,578 |ooeeiiiiiiiiiiin e (13,723) .. [REIZX)] R 656 |..02/15/2050 .
Deutsche Bank
912810-SN-9 .. |US Treasury Bond ~ 1.250% 05/15/50 ......ovuw | eeenn |-e 12/07/2023 . |Securities Inc .... .... 803,000 ....681,359 (271,992)]........ (271,992)... ..05/15/2050 .
912810-TC-2 .. |US Treasury Bond ~ 2.000% 11/15/41 ..........{....... ..12/08/2023 . | Goldman Sachs ...210,000 ...203,019 . (58,743)|...... (58,743) ... ..11/15/2041 .
Deutsche Bank
912810-TD-0 .. |US Treasury Bond ~ 2.250% 02/15/52 ..........|[....... .12/07/2023 . [Securities Inc .... ... 400,000 ... 301,434 . (36,309)|......... (36,305) ... ..02/15/2052 .
US Treasury Bond INFL IX  0.125% 02/
912810-TE-8 .. | weveneeeeeiiiie e [ s .. 12/01/2023 . [Various .......ooeeeeeees foeveeeneininiinninnns o, 25,540 [ovvvvvinnnnns 40,000 |.evvvrrnnnns 33,508 [.euvvnnnnnns 33,789 [cevvvrninnns [R15%))] 28 [ | T PO A 33,844 [oviiiiiiiiiiiins e (8,304)|.....ce.... (8,304)].ccceeeeeennnn 711..02/15/2052 .
912810-TK-4 .. |US Treasury Bond ~ 3.375% 08/15/42 ..........|....... .. 12/08/2023 . [Various .......ccooeeeeeees fooeeeieniinnninninns o, 257,800 [..evvvnennens 295,000 |..cceennnns 264,428 |............ 264,663 |....oooeeeeeieennn [ L1 20 U N L1 O R 265,451 [oeeenii [ (7,651)]........... (7,651)].cccennnns 11,235 [..08/15/2042 .
US Treasury Note INFL IX  0.250% 07/15/29
912828-7D-6 .. | .evvrrrrrrrrriiiiiiiiiiiiereeeeeeee e [ e ..08/16/2023 . [ Chase Manhattan ......... | |, 209,337 |.eeeeeeeenns 195,000 |..evvveenns 215,870 | 222,386 |........... [(CARTZQ] R 70 J R F (K70 A R 216,649 [ooeeeeiiiiis [ (7,312) . (7,312)] e 625 |..07/15/2029 .
US Treasury Note INFL IX  0.750% 07/15/28
912828-Y3-8 .. ..08/16/2023 . [Bank of New York . ....210,000 ....246,107 ....(6,788) ... ..245,536 |.... ...(6,639)[.... ..07/15/2028 .
912828-Y7-9 .. |US Treasury Note  2.875% 07/31/25 ..04/28/2023 . [ Chase Manhattan .790,000 |.. .890,818 |.. .(6,421) . (66,019)[. ..07/31/2025 .
91282C-AM-3 .. |US Treasury Bond  0.250% 09/30/25 ..12/08/2023 . [Various .... . 975,000 |.. .970,392 |.. . (75,426)|. ..09/30/2025 .
912820-CC-3 ...|US Treasury Bond  0.250% 05/15/24 ..03/07/2023 . [Various . . 855,000 |.. .853,764 |.. . (46,973)[. ..05/15/2024 .
91282C-CP-4 ...|US Treasury Bond ~ 0.625% 07/31/26 .. ..12/08/2023 . [ Chase Manhattan .280,000 |.. .279,038 |.. . 279,306 . (25,978)]. . ..07/31/2026 .
912820-CS-8 ...|US Treasury Bond ~ 1.250% 08/15/31 ..02/13/2023 . [ Various ....210,000 .... 204,405 . 205,030 |.. . (32,184))......... (32,164)(... ..08/15/2031 .
91282C-CZ-2 ...|US Treasury Bond ~ 0.875% 09/30/26 ..........|....... ..12/08/2023 . [Nomura Securities .... 700,000 ....69,555 . 697,408 |.. . (62,551)f... ..09/30/2026 .
91282C-DJ-7 ...|US Treasury Bond ~ 1.375% 11/15/31 ..........|....... ..02/13/2023 . [ Various . . .... 260,000 ... 226,799 . 228,834 |.. K . . (14,287))........ (14,287)f... ..11/15/2031 .
91282C-D0-1 ...|US Treasury Bond ~ 1.250% 12/31/26 ..........|....... ..12/08/2023 . | Chase Manhattan ......... |.coooeeinniiniiiins |, 578,842 [c.eevvennnnne 635,000 |............ 635,025 |............ 635,020 |.ooeeeeeeiiiiinnnns e B) e e (B) e [ 635,015 [...eeveiii forvnnnes (56,173)|......... (56,173) ..12/31/2026 .
US Treasury Bond INFL IX  0.625% 07/15/32
91282C-EZ-0 .. | everreereiiiiiiiiiiniiineeeee e [ e .12/04/2023 . [BMO Capital Markets ....|....oooviiiiiiins |oeiiiiniis 187,999 [ 200,000 |.....cceuen. 188,589 |............ 189,501 [t (780)]eeeeeeeeee s 1419 [ [l B39 | | 190,141 ..07/15/2032 .
91282C-FH-9 ...|US Treasury Bond ~ 3.125% 08/31/27 .......co.|..eeen ..12/08/2023 . [Citigroup Global Mkts . |. ....880,000 .... 546,484 . 848,159 |.. ..854,131 |.... ..08/31/2027 .
91282C-FV-8 .. |US Treasury Bond ~ 4.125% 11/15/32 ..........|..oces ..08/02/2023 . [Citigroup Global Mkts . |. .. 175,000 .... 182,096 . 182,045 |.. K ..181,694 |.... ..11/15/2032 .
91282C-GC-9 ...|US Treasury Bond  3.875% 12/31/27 ........o.f....... ..02/13/2023 . |Various ........coeeeennns 585,000 )............ 582,509 [............ 582,509 |...oovveeeeeeeeeees e 83 | e 83 i e 582,562 s .. 12/31/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 9,479,002 10,708,882 10,830, 456 10,728,411 (13,609), (9,838) (23,447) 10,704,964 (1,225,962) (1,225,962)| 208,725 XXX
U.S. Special Revenues
Fed Home Loan Mtg Corp Gold Pool #G08791
3128MJ-22-2 .. |3.000% 12/01/47 ..vvvvvvriiniininiiiiiiiiiiiiiiiiins [ eeeees .12/01/2023 . [Paydown ... ..6,658 |... ..12/01/2047 .
Fed Home Loan Mtg Corp Go
3128MJ-3H-1 .. ]3.000% 02/01/48 ......ovvvvvvvnnnnnnnnnnnniiniiiinnn | eeeens .. 12/01/2023 . |Paydown ....oevvvvvveiiiiiis]eriiiiiiiiiiiiiiiees |eeeeeieiiees 6,116 |..ovveeeeenens 6,116 [vvnnnnnnnnns 5,98 | 5,975 |vvvveviiiiiiiiiens foeeiiiiiii 4 e foee L I P FPPPPPPOOOoy 6,116 [ovvvvvnvnnnnnnns Joveeeieeieiiiiiies foviiiiiiiiiiiiiins e 94 [..02/01/2048 .
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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
1" 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
Fed Home Loan Mtg Corp Gold Pool #G08804
3128MJ-3N-8 .. | 3.500% 03/01/48 ....eeeeeeeeeeeeeeeeeeeeeeeeen e ..12/01/2023 .| Paydown .....eeeeemnniees |oeenne s [ 6,230 [.coeeeeennnnnnns 6,230 |.eeeennnnnnnnn 6,248 |..ccovvnnnnnnns 6,246 .eeeeeieiiieees |oeeeneeees [R15))] FEPPTRRRR AP [R5 PO AR 6,230 |eeeeeniieeeennn foreeeeees e e 109 [..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08805
3128MJ-3P-3 ...| 4.000% 03/01/48 ....ceevvreeeeeeeeeeeeecennees e ..12/01/2023 .| Paydown ....eeeeeemnniiees |eeenneeeeeeiees e 5,309 [cooieeeenninns 5,309 | cceeieiinns 5,452 oo B,445 oo feeeeeeee [QET0] FEUPTTUURR TR (137) | foeeeeeininns 5,809 [oeeeeeeiiiiiieee e foeeeees 114 {..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08809
3128MJ-3T-5 .. |4.000% 04/01/48 ....ceeeereeeeeeeeeeeeeeenees e .12/01/2023 . | Paydown ... .. 4,785 ... ....4,785 ....4,914 4785 | ..04/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08810
3128MJ-3U-2 ...| 4.500% 04/01/48 ....eeeeeeeeeeeeeieeeeeeeeee e ..12/01/2023 .| Paydown .....eeveeminiiees foeenne e e 1,398 [t 1,398 | 1,461 |oeeneeee 1,458 [ e [(C15)] U ETUTRR (G5 PO 1,398 | e e [ 331..04/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08813
3128MJ-3X-6 .. | 3.500% 05/01/48 ....eeeeeeeeeeeeeeeeenieeeeeeen e .12/01/2023 . | Paydown ... ..5,468 |... ....5,468 ....5,468 |.... ..05/01/2048 .
Fed Home Loan Mtg Corp Go
3128MJ-4C-1 .. |4.500% 06/01/48 ....eeevereeeeeeeeeeeeecennees e ..12/01/2023 .| Paydown ....eeeeeemnniiees |eeenneeeeeeiees e 4,789 [t 4,789 | 5,018 |.oeveriennnnes 5,014 [oeeeeiieeeee Joeeeeeis [255) | AR IR (2] [T RN 4,789 e oo s et 115 (..06/01/2048 .
Fed Home Loan Mtg Corp Super
3132A9-T6-4 .. |3.000% 10/01/32 ...ceeeeereeeeeeeeee e e .12/01/2023 . | Paydown ... ...20,846 |... ...20,846 |.... ..10/01/2032 .
Fed Home Loan Mtg Corp Super
3132AE-KR-6 .. |2.500% 12/01/33 oeveeeeeeeeeeeeeeeeeeeeeeeennn e ..12/01/2023 .| Paydown ....eeereeemnnnes foeeeenneeeeeeees e 26,076 26,076 |oeeeeeeeeennnes foeeemmnineeeeees o e 358 [..12/01/2033 .
Fed Home Loan Mtg Corp Super
3132DV-3M-5 ... 3.000% 07/01/49 ....ceevvreieeeeineieeeeeeeees e .12/01/2023 .| Paydown ...eeeenereeennnn [ e 5,736 [cooeeeeeennennn 5,736 | 5,788 [t 5,786 [ et (B0) [ e (B0) [ e 5,736 |eeeeenieeeeennn feoreeeeeniiis e [ 95 1..07/01/2049 .
Fed Home Loan Mtg Corp Super
3132DV-50-4 ... 2.500% 03/01/50 ....ceeeeeenneeeeeeeennaeeeeenenns e ..12/01/2023 .| Paydown ....eeeeeemnniiees |eeenneeeeeeiees e 9,794 [ 9,794 |0 10,023 o 10,014 | e (220) [ e (220) [ e 9,79 [ e oo 130 ..03/01/2050 .
Fed Home Loan Mtg Corp Super
313201-B5-1 .. | 2.000% 08/01/51 ..eeeerrieeieeeneieeeeeeeeieeee [ e .12/11/2023 . |Bank of America ......... |oeeeeeeiieieeeinniins Joneeeeeens 225,066 291,298 [.ooeeeeiiiiiieee s (66,232)]......... (66,232)...ccvvvnnnnns 5,910 (..08/01/2051 .
Fed Home Loan Mtg Corp Super
313201-B5-1 .. |2.000% 08/01/51 ..eeeeeeieeieeiniieeeeeeeeieeee e ..12/01/2023 .| Paydown ....eeereeemnnnes foeeeenneeeeeeees e 16,856 |.eevvennneees 16,856 |.....ceeeveee 17,188 [oeeeeeeee VAR V£ TN PO RPN (723 | AR IR (322) |+eeeeeneeeeeen [ 16,856 [oeeeeeeeiienee Joemnneeeeeenniies foeeeeeeeiiis e 189 ..08/01/2051 .
Fed Natl Mtg Assn Pool #QB0211  2.500%
3133A6-GU-9 .. |06/01/50 ...eeeeveeeeeeeeeeeeeeeeeeee e eeeeene | e .12/01/2023 .| Paydown ...eeeenereeennnn [ e 6,737 |eeeereeees 6,737 |oeeeaeeaeenne 7,007 |oveeeeeeeennes 6,998 [oeeeieiiiiiieeee Joeeeenis (1)) APPSR TR (261) |eeeeeeeeeeniis foeeeeeenennns 6,737 |eeeeeeeeeeenn oo e [ 91 (..06/01/2050 .
Fed Home Loan Mtg Corp Pool #RA4986
3133KL-RF-6 .. |2.000% 04/01/51 ...oeeeeereeeeeeeeeeeeceenees e ..12/11/2023 .| Bank of America ......... |oeeeeeeirreeemnninns Joineeeens 302,788 |............. 384,036 |............ 388,086 |............ 387,972 |eeeieeeeeeeees oot [£21°)] U IR (89) |+eveevneeeeennn feeeeeeens 387,883 |oeeeeeeieeeennn foreeeees (85,094)f......... (85,004)f....ccvvnennns 7,937 |..04/01/2051 .
Fed Home Loan Mtg Corp Pool #RA4986
3133KL-RF-6 .. |2.000% 04/01/51 ...oeeeeerieeeeeeeee e e .12/01/2023 .| Paydown .eeeeeeeeeeennne e e 31,399 [ 31,399 ... 31,730 [oeeeeeennnnns KA 74 P R (723 | AR IR (322) |+ eeeeeneeeeeen [ 31,899 [oiiiiiiiiiieee e fereeeeees e 349 |..04/01/2051 .
Fed Home Loan Mtg Corp Pool #RA5615
3133KNM-GY-5 .. |2.000% 08/01/51 ..eeverrieeieeiniieeeeeeeeieeee [ e ..12/11/2023 .| GClarke .......cceveeeveee Joevmmmmineeeennniies Jorneeeeeens 224,893 | 283,581 |.ccvennnnnnn 290,194 |............ 289,974 |eeeieeeeeees ool [CC1]] R IR (LD FETPPRT R 289,883 [....ccvvvniiieee Jouninnns (64,991)......... (64,991)f....cconennnns 5,861 (..08/01/2051 .

3133KM-GY-5 ..
3136A6-AN-4 ..
3136AF-LL-6 ..
3136AR-0A-9 ..
3136B5-PK-5 ..
3136B8-NiI-5 ..
3137B2-TT-7 ..
3137FR-K7-5 ..
3137H4-FG-0 ..

3140L2-2Y-8 ..
3140L8-20-6 ..
3140XF-LA-7 ..
3140XG-6G0-6 ..
3140XG-GR-4 ..

31418C-401-1 ..

Fed Home Loan Mtg Corp Pool #RA5615
2.000% 08/01/51

FNR 2012-75 KC
FNR 2013-81 NC
FNR 2016-25 LA GA
FNR 2019 38 PC
FNR 2020-1AC

3.500% 05/25/42
1.700% 06/25/43
2.500% 03/25/46
3.000% 08/25/49 ..
3.500% 08/25/58 ..

FHR 4216 KQ  1.700% 10/15/39
FHR 4961 JB  2.500% 12/15/42
FHR 5170 P 2.000% 07/25/50 ...

Fed Natl Mtg Assn Pool #BR4390
03/01/51

Fed Natl Mtg Assn Pool #BRO750  2.000%
04/01/51 o
Fed Natl Mtg Assn Pool #FS0320  2.000%
09/01/51 oo
Fed Natl Mtg Assn Pool #FS1106  2.500%
/01751 (o
Fed Natl Mtg Assn Pool #FS1107  2.500%
12/01/51 e
Fed Natl Mtg Assn Pool #MA3356  4.000%
12/01/48 oo

.12/01/2023
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .
..12/01/2023
..12/01/2023
..12/01/2023 .
..12/01/2023 .

12/01/2023 .

..12/01/2023 .

12/01/2023 .

..12/01/2023 .

12/01/2023 .

..12/01/2023 .

. | Paydown

. | Paydown .
. | Paydown .

Paydown ....
Paydown ....
Paydown ....
Paydown .

Paydown .
Paydown ....
Paydown ......ceveeuieennnns
Paydown ......ceveeuieennnns
Paydown ......ceveeuieennnns
Paydown ......ceveeuieennnns

Paydown

Paydown

..08/01/2051 .
..05/25/2042 .
..06/25/2043 .
..03/25/2046 .
..08/25/2049 .
..08/25/2058 .
..10/15/2039 .
.. 12/15/2042 .
..07/25/2050 .

..03/01/2051 .

..04/01/2051 .

..00/01/2051 .

..11/01/2051 .

..12/01/2051 .

..12/01/2048 .
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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
Fed Natl Mtg Assn Pool #MA3563  4.000%
31418C-52-3 .. |01/01/49 ..oovvviiiieiiiiiiiiiiiiieieeeeeeeeeeeeeeiies [ e .12/0172023 . [Paydown .....coevvvevviiiiiseriiiiiiiiiis | 1,762 |oeeeeiiiiiiinne 1,762 ... 1,800 [cveeennnnnnnne 1,798 | e, (3] A N (13 PP R L (-7 PO R A R 371..01/01/2049 .
Fed Natl Mtg Assn Pool #MA3305  3.500%
31418C-U7-7 .. | 03/01/48 ..o [ e .. 12/01/2023 . [Paydown .......cceevvvvviiisooriiniiiiiiniiins |, 6,902 [.cccoeiiiinnnns 6,902 |.............. 6,891 |l (C0: 11 N R R, L T R ER N [ [0 U R R R 127 1..03/01/2048 .
Fed Natl Mtg Assn Pool #MA3333  4.000%
31418C-V3-5 .. | 04/01/48 ... ..12/01/2023 . [Paydown ... ..4,616 |... ....4,616 ....4,616 |.... ..04/01/2048 .
Fed Nat! Mtg Assn Pool #MA3358
31418C-WU-4 .. | 05/01/48 ....oovveveeiiiiiiiiiiiiiiieiecceeiceeeiieies [ ceeees .. 12/01/2023 . [Paydown .......ccovvvvvveiisooriiniiiiiiiiiis e, 4,282 [ 4,282 ..05/01/2048 .
Fed Natl Mtg Assn Pool #MA4398  2.000%

31418D-3G-5 ..
31418D-3G-5 ..
31418D-C5-9 ...
31418D-C6-7 ..
31418D-CX-8 ..
31418D-NG-3 ..
31418D-PD-8 ..
31418D-08-8 ..
31418D-QH-8 ..
31418D-WR-9 ..
31418D-WR-9 ..
31418D-WW-8 ..
31418D-XK-3 ..
31418D-XK-3 ..
31418D-YX-4 ..

31418D-YX-4 ..
35563P-LK-3 ...
35563P-NP-0 ...
38379L-UL-8 ..
383790-W4-3 ...

08/01/51 ...
Fed Natl Mtg Assn Poo
08/01/51
Fed Natl Mtg Assn Pool
07/01/49 ...
Fed Natl Mtg Assn Poo
07/01/49

Fed Natl Mtg Assn Pool #MA3685  3.000%
06/01/49 ..eeeiiieiii e
Fed Natl Mtg Assn Pool #MA3990  2.500%
03/01/50 weveiieeiiiiiee e
Fed Natl Mtg Assn Pool #MA4019  2.500%
05/01/50 weveieeieiiiiee e
Fed Natl Mtg Assn Pool #MA4078  2.500%
07/01/50 e
Fed Natl Mtg Assn Pool #MA4055  2.500%
06/01/50 .evvvieieeeiiiee e
Fed Natl Mtg Assn Pool #MA4255  2.000%
02/01/51 v
Fed Natl Mtg Assn Pool #MA4255  2.000%
02/01/51 e
Fed Natl Mtg Assn Pool #MA4260  1.500%
02/01/36 eveeeeeeiiiie e
Fed Natl Mtg Assn Pool #MA4281  2.000%
03/01/51 v
Fed Natl Mtg Assn Pool #MA4281  2.000%
03/01/51 v
Fed Natl Mtg Assn Pool #MA4325  2.000%
05/01/51 woveiiiii
Fed Natl Mtg Assn Pool #MA4325  2.000%
05/01/51

3.500% 10/25/58 ..
2.500% 08/25/59 ...
1.500% 04/16/40 .
1.700% 10/20/45

Freddie Mac-SCRT
Freddie Mac-SCRT
GNR 2015-56 LB

GNR 2015-151 BA

..12/01/2023

..12/01/2023

..12/01/2023

.12/01/2023

..12/01/2023

.12/01/2023

..12/01/2023

.12/01/2023

.12/01/2023

..12/01/2023

..12/01/2023

..12/01/2023

.12/11/2028 .
. | Paydown
. | Paydown ....
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
. | Paydown
.. 12/11/2023 .
. | Paydown
. | Paydown
.. 12/11/2023 .
. | Paydown
.. 12/11/2023 .

. | Paydown ....
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .
..11/01/2023 .

Bank of America ..

Bank of America

Bank of America

Bank of America

Paydown ....
Paydown ....
Paydown .
Paydown ...

...224,105 |...

.. 284,747

..08/01/2051 .

..08/01/2051 .

..07/01/2049 .

..07/01/2049 .

..06/01/2049 .

..03/01/2050 .

..05/01/2050 .

..07/01/2050 .

..06/01/2050 .

..02/01/2051 .

..02/01/2051 .

..02/01/2036 .

..03/01/2051 .

..03/01/2051 .

..05/01/2051 .

..05/01/2051 .
..10/25/2058 .
..08/25/2059 .
..04/16/2040 .
.. 10/20/2045 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 2, 347 441 2,837,326 2,888,269 2,886,202 (4,566) (4,566) 2,881,637 (534,19%) (534,196) XXX

Industrial and Miscellaneous

00206R-BK-7 .. |AT&T Inc ~ 4.350% 06/15/45 .......cevvuvvvvvens | eeenns ..07/13/2023 . |Bank of New York ........|oceeeeeriiiiiininnns foveiiieiinnnns 8,270 |.evvvvrinnnnns 10,000 |.......ceeen. 10,856 [o.veunnnnnnne RUA"/: N R RN (13 S R (R3] U A 10,786 [oeeevviiniines Jovvvnnnnnns (2,516)f........... (2,516)].cccevvninns 256 |..06/15/2045 .

00206R-HJ-4 .. |AT&T Inc  4.350% 03/01/29 .....covmruveeeecnn | eeeens ..06/28/2023 .| Citigroup Global Mkts . |..eeeeeeieeeeeinins Joeneeeees 33,820 [..eeeeeenn 35,000 |+eevennnnnnns 34,828 |......c...... 34,886 |..ueeeeeenniiees foeeeeeiieeees 8 [ e [ FPPPUTT 34,894 |ooiiiiiiiiiiees s (1,074)].cccennns (1,074)|cceeeenns 1,265 [..03/01/2029 .
Castleoak Securities LP

00206R-KA-9 .. | AT&T Inc  3.650% 06/01/51 ..oeeenvevernnnaas | e L06/23/2023 .| .eeiiiiiiiieeeeeiiieeeees feeeeeeieeeeeeeies e 14,520 [0 20,000 e 21,152 [ 21,105 | [ (12) [ [ (12) [ e 20,098 [ s (6,573)f.......... (6,573)]-eeeeeenneaens 418 |..06/01/2051 .

00206R-LJ-9 .. | AT&T Inc  3.550% 09/15/55 .... ..09/26/2023 .| Citigroup Global Mkts .(3,670)...........(3,670)|... ..09/15/2085 .

00287Y-CB-3 ..
023135-BF-2 ..
023135-CK-0 ..

4.250% 11/21/49 ..
3.875% 08/22/37
4.100% 04/13/62

AbbVie Inc
Amazon.com Inc
Amazon.com Inc

..09/07/2023 .
..10/27/2023 .
..09/28/2023 .

Various
HSBC Securities Inc ...
Var ious

.(2,52)....
.(9,453) ...

.(5,629)]....

....(2,528)...
..(9,453)[...

”..(5,629)...

.. 11/21/2049 .
..08/22/2037 .
..04/13/2062 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
American Credit Acceptance 144A  4.550%
02528G-AC-7 .. | 10/13/26 ....ovvveeieiiiiiiiiiiiiiiieieeieeicieeeeiies [ e .12/13/2023 . [Paydown .....oeeveeiiiiiiiis e | 2,080 |.cooeeieeeenns 2,080 [c.evvrrnnnnnee 2,080 |.oooeeiiinnnns 2,080 [cevvvnnnnnnnninnnnn Joreeeiiiiiiiis e e e PN < U R R R 911..10/13/2026 .
Angel Oak Mtg Trust 144A  2.993% 07/26/49
03463U-AA-5 .. ..06/01/2023 . [Paydown .......ccevvvvvvveesfoorrniiiiiiiiiniins | LIS A LIS 851 |l L1510 R F L I PR R T [ L R 7..07/26/2049 .
03464B-AA-6 .. .. 12/01/2023 . [Paydown .......ccovvvvvveiisooriiniiiiiiiiiis e, 5,295 |ouvviiiiiiinnns 5,295 [ 5,204 [oeeeiiinnnnnne LI PO R 25 PO R - S R 5,205 |oooiiiiiiiiiiiins [ o e 87 |..12/25/2066 .
03464E-AA-O .. ..12/01/2023 . [Paydown .......ccevvvvvvviisoorniniiiiiiiiiis o, 2,866 |..cooeeeeeennns 2,866 [...uvvnnnnnnen 2,866 |....oooeennnnn AR L R R, L I PR R T [ 2,866 |oooeeeiiiiiiiiins e e 17/1..01/20/2065 .
03464N-AA-0 .. ..02/01/2023 . [Paydown ........ccevvvvvveisfooriiiiiiinininis | Y R T P, T 257 [ Jeeeeeeiiiiiiiieees o e e | O N 1..09/25/2048 .
034651-AA-7 .. ..12/01/2023 . [Paydown .......ccevvvvvvviisooriinniiniiniiis e, 5,063 [cooeiiiiinnns K] A 5,063 |....oooeeenns L3 R R 25 PO R - S R LS U KU R R 29 [..12/26/2024 .
03465D-AA-1 .. ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiiiiins |, 2,386 [ 2,386 | 2,386 |.oooeeeiins 2,385 |oveeiiiiiiiiiiiiens foeeeii L I PR R T [ 2,386 |oeeeeiiiiiiiiiins e e 12 |..04/25/2066 .

03465E-AA-9 ..

03465H-AA-2 ..

03465J-AA-8 ..

03465L-AA-3 ..

03465M-AA-1 ..

03523T-BT-4 ..
036752-AL-7 ..
03740L-AE-2 ..
037833-EF-3 ..
04285A-AA-3 ..
055260-BH-7 ..
055260-BV-6 ..
055260-Bli-4 ..
06051G-JA-8 ..
06051G-Ji-0 ..
06051G-KQ-1 ..
06051G-KY-4 ..

084664-C0-2 ..
097023-CU-7 ..
103730-BL-3 ..
103730-8P-4 ..
11135F-AS-0 ..
11135F-BK-6 ..
11135F-BL-4 ..
11135F-BP-5 ..
11135F-BQ-3 ..
11136F-BV-2 ..
124857-AZ-6 ..
12513G-BH-1 ..

Elevance Health Inc
Aon Corp  3.900% 02/28/52 ...
Apple Inc  2.650% 02/08/51 ...
Arroyo Mtg Trust 2.962%
BAT Capital Corp

BAT Capital Corp

BAT Capital Corp

Bank of America Corp
Bank of America Corp
Bank of America Corp
Bank of America Corp

Berkshire Hathaway Inc
Boeing Co  5.040% 05/01/27
BP Cap Mkts America
BP Cap Mkts America

Broadcom Inc  4.300% 11/15/32 ......
Broadcom Inc 144A  3.419% 04/15/33
Broadcom Inc 144A  3.469% 04/15/34
Broadcom Inc 144A  3.137% 11/15/35
Broadcom Inc 144A  3.187% 11/15/36 .
Broadcom Inc 144A  4.926% 05/15/37 .
ViacomCBS Corp ~ 4.200% 06/01/29 ..
COW LLC  3.276% 12/01/28 ..

2.875% 09/15/29 ......

10/25/48 ..
3.462% 09/06/29 ..
5.650% 03/16/52 ..
4.742% 03/16/32 ..
4.083% 03/20/51
3.311% 04/22/42 ...
4.571% 04/27/33 ...
5.015% 07/22/33

3.633% 04/06/30
2.939% 06/04/51

4.200% 08/15/48 ..

..12/01/2023 .

..12/01/2023 .

..12/01/2023

..12/01/2023 .

..12/01/2023 .

..05/24/2023 .
..05/26/2023 .
..10/03/2023 .
..01/06/2023 .
..12/01/2023 .
..07/13/2023 .
..00/28/2023 .
..04/26/2023 .
..06/18/2023 .
..01/30/2023 .
..02/09/2023 .
..03/17/2023 .

..01/10/2023 .
..09/28/2023 .
..12/06/2023 .
..10/26/2023 .
03/27/2023 .
..03/28/2023 .
..08/23/2023 .
..08/23/2023
..12/06/2023 .
.|Various .

E 03/08/2023 .

. | Paydown

. |BNP Capital ..

Paydown ....

Paydown

Paydown ....

Paydown

Various
Goldman Sachs ..
Barclays Capital .
BNP Capital
Paydown ....
Various ....
Various ....
Various .
Goldman Sachs
HSBC Securities Inc
First Union
Various
Jane Street Execution
Services ...

Various .
Various ....
Various
Barclays Capital
Barclays Capital .
Various

Various ....

Goldman Sachs

.............. 7,540

.............. 6,176

..5,926|...

................ 7,540

................ 6,176

..5,001 ...

............. 7,540

............. 6,176

.(4,186)....
-(3,431)[....

L(1,19)[....
(484)).
-(3,158)[....
(7,775)|....
.(1,081)f....
-(2,360) ...
.(6,637)[....
...(1,199)]....
. (12,654)].
-(1,130)[.
..405 |.
.(1,384)].

(484)

....(4,186)[...
.. (3,431)f...

< (1,195)[...

....(3,158)f...
(T, 775)f...
....(1,081)f...
....(2,360) ...
...(6,637)f...

..05/25/2066 .

..07/25/2066 .

..00/25/2066 .

..04/25/2065 .

.. 11/25/2066 .

..10/06/2048 .
..09/15/2029 .
..02/28/2052 .
..02/08/2051 .
..10/25/2048 .
..09/06/2029 .
..03/16/2052 .
..03/16/2032 .
..03/20/2051 .
..04/22/2042 .
..04/27/2033 .
..07/22/2033 .

..08/15/2048 .
..05/01/2027 .
..04/06/2030 .
..06/04/2051 .
.. 11/15/2032 .
..04/15/2033 .
..04/15/2034 .
.. 11/15/2035 .
.. 11/15/2036 .
..05/15/2037 .
..06/01/2029 .
..12/01/2028 .
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Credit Suisse Mtg Trust 144A  1.208%
126401-AA-6 .. | 05/25/65 ......oevvvveiiiiiiiiiiiiiiiiieiieeeeeieeeens | e ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiniiins o, 5,101 |eeeeeeeeees 5,101 [ouvveiinnnnnee 5101 |t LTS I R R, FC T PO R [T S R L2 R R 44 (..05/25/2065 .
Credit Suisse Mtg Trust 144A  2.000%
126405-AA-7 .. | 01/25/60 .....evvvmnnnnnniniiniiiiiiiiiiiies | eeees .. 12/01/2023 . [Paydown .......cceevvvvviiisooriiniiiiiiniiins |, 6,184 |....oooeeeiins 6,184 [.uennnnnnnnnnn8,383 [euniiiiin6,287 [ e (T03) [ e (108) | e 6,184 |ooeeeeiiiiis e e e 65 1..01/25/2060 .
Credit Suisse Mtg Trust 144A  2.265%
126416-AA-4 .. | 11/25/66 ... ..12/01/2023 . [Paydown . 6,157 |.. .6,157 |. ..11/25/2066 .
12656G-AA-4 .. | COLT Funding LLC 144A  1.325% 10/26/65 ....|....... ..12/01/2023 . [Paydown ... ....2,314 ... 2,314 | ..10/26/2065 .
Credit Suisse Mtg Trust 144A  1.101%
12659P-AA-1 .. | 05/25/66 ........evvvruvvrrnnnnrnnnnniniiininininiinns | eeeens ..12/01/2023 . [Paydown ... ....1,214 L7214 ..05/25/2066 .
Credit Suisse Mtg .
12662E-AA-1 .. | 02/25/66 ........evvvvvvvrnnnnnnnnnnnninininnininninns | eeeees ..12/01/2023 . [Paydown .......ccevvvvvevnns|oenniniiiiinniiinnnns Joeeeee . 5,42 i, S M2 e 5412 | B2 [ e T e [ T e LT O N 34 (..02/25/2066 .
Credit Suisse Mtg Trust 144A  1.174%
12662K-AA-7 .. | 07/25/66 ......vvvrennnnnnninniiininiiins | eeeees ..12/01/2023 . [Paydown ... ....8,337 |... U S ..07/25/2066 .
126650-CZ-1 .. | CVS Health Corp ~ 5.050% 03/25/48 . ..06/15/2023 . [MarketAxess Corp . .(1,188) ..03/25/2048 .
14040H-CV-5 .. | Capital One Finl Co  5.247% 07/26/30 ...... |....... ..08/22/2023 . [Various . . . . . | ...(2,376)|... ..07/26/2030 .
141781-BI-3 .. |Cargill Inc 144A  4.000% 06/22/32 .ovvec [ evne. ..00/12/2023 . [Citigroup Global Mkts . |.o.ovoierueiciics oo 18,243 .o , , BT7 [ 8 e 8 [ o 19,884 (1,641) ..06/22/2032 .
Carvana Auto Receivables Trust  4.130%
14686J-AC-4 .. | 04/12/27 ....evvvveriieiiiniiiniiiiiininiiniinnininnes | eeeens .. 12/10/2023 . [Paydown .......ccevvvveeeies|orrnniiininninininns foeneeiiiiinc 16 i 16 e 16 [ T8 [ [ e [ [ el 16 e e e ..04/12/2027 .
161175-BA-1 .. | Charter Comm LLC ~ 6.484% 10/23/45 ... ..10/23/2023 . | Goldman Sachs .(2,346)...........(2,346)|... ..10/23/2045 .
161175-BN-3 .. | Charter Comm LLC ~ 5.750% 04/01/48 .. ..10/06/2023 . | Goldman Sachs (14| (1,14 ..04/01/2048 .
161175-BS-2 .. | Charter Comm LLC ~ 5.125% 07/01/49 ... ..10/06/2023 . [ Various .(3,560)/...........(3,560)|... ..07/01/2049 .
161175-BT-0 .. | Charter Comm LLC ~ 4.800% 03/01/50 .. ..10/27/2023 . [ Chase Manhattan (LTT8)eeeeeeenn (1,775)). ..03/01/2050 .
161175-CA-0 .. | Charter Comm LLC ~ 3.900% 06/01/52 .. ..10/30/2023 . [Barclays Capital . .(6,532)[...........(6,532)|... ..06/01/2062 .
161175-CJ-1 .. | Charter Comm LLC ~ 4.400% 04/01/33 .. ..03/01/2023 . [Various . (1,356) e (1,356)]... ..04/01/2033 .
Citigroup Comm Mtg Trust 4.023% 03/10/47
17822A-AD-4 .. | ceeveriiniiiiiiien | e ..12/01/2023 . [Paydown ..03/10/2047 .
Citigroup Mtg Loan Trust 144A  2.882%
17826U-AA-2 .. | 02/25/58 .....oovvvvviiiiiiiiiiiiiiiieieieeeeeeieeeees | e ..12/01/2023 . [Paydown ..02/25/2058 .
19685I-AA-9 .. | COLT Funding LLC 144A  0.924% 08/25/66 ....|....... ..12/01/2023 . [Paydown ... ..08/25/2066 .
19687Y-AA-3 .. | COLT Funding LLC 144A  1.390% 01/25/65 .... ..12/01/2023 . [Paydown ... ..01/25/2065 .
19688E-AA-6 .. | COLT Funding LLC 144A  0.910% 06/25/66 ... ..12/01/2023 . [Paydown ... ..06/25/2066 .
19688F-AA-3 .. | COLT Funding LLC 144A  0.956% 09/27/66 .. ..12/01/2023 . [Paydown . ..09/27/2066 .
19688H-AA-9 .. | Colt Funding LLC 144A  2.284% 12/27/66 .. ..12/01/2023 . [Paydown . ..12/27/2066 .
19688K-AA-2 .. | COLT Funding LLC 144A  1.110% 10/25/66 .. ..12/01/2023 . [Paydown .. ..10/25/2066 .
20030N-DS-7 .. | Comcast Corp ~ 2.887% 11/01/61 ....evvvvivnnnn | eeeens ..09/26/2023 .| Citigroup Global Mkts .. (1,925)f... ..11/01/2051 .
Toronto Dominion
20030N-EA-5 .. | Comcast Corp ~ 5.350% 11/15/27 ...............|...ces ..01/06/2023 . [Securities ......ccceevvis]ovrrriiiiiiiinninnnn, , , , , 994 [ o506 fon806 | ..11/15/2027 .
Fannie Mae - CAS 2022-R08 144A  7.887%
20755D-AA-4 .. |07/26/42 .oooooieie .. 12/25/2023 . [Paydown .........cceeveviiis|oeriiiiiiiiiiininns , , , , R P ) s ..07/25/2042 .
Constellation Brands Inc ~ 3.150% 08/01/29
21086P-BE=7 .. | evuneeeieiiiiee et [ s ..05/11/2023 .| Various ........ccoeevvevinn Joevvnnnniniiiinnnnnns s s s s R A PPN (' (:)] APUPPPRRR (1) | AP ..08/01/2029 .
Constellation Brands Inc ~ 2.875% 05/01/30
21036P-BF—4 .. [ .o [ e ..07/14/2023 . | Pershing LLC . ..05/01/2030 .
21871X-AG-4 .. | CoreBridge Finl Inc 144A  3.900% 04/05/32 |....... ..03/31/2023 . [Various ..04/05/2032 .
224044-CF-2 ...|Cox Comm Inc 144A  4.800% 02/01/35 .........|....... ..03/07/2023 . | Chase Manhattan ... ..02/01/2035 .
224044-CN-5 ... Cox Comm Inc 144A  2.600% 06/15/31 ......... ..02/28/2023 . | Chase Manhattan ... ..06/15/2031 .
24422E-WIF-2 ...| John Deere Cap Corp  3.400% 06/06/25 ..... ..01/10/2023 . | MarketAxess Corp ..06/06/2025 .
25278X-AV-1 .. |Diamond Energy Inc  6.250% 03/15/33 ..08/01/2023 . [Citigroup Global Mkts ..03/15/2033 .
26441C-BT-1 .. | Duke Energy Co  4.500% 08/15/32 .. ..03/21/2023 . [Citigroup Global Mkts ..08/15/2032 .
26442C-A0-7 ...|Duke Energy Inc  2.500% 03/15/23 . ..03/15/2023 . [Maturity ...... K ..03/15/2023 .
26442C-BB-9 ...|Duke Energy Inc  2.550% 04/15/31 .... . ..05/01/2023 . | Loop Capital . TP .(1,568)].... ..04/15/2031 .
20273R-BJ-7 ...|Energy Transfer Ptrs  6.125% 12/15/45 ..... |....... ..01/06/2023 . | Citigroup Global Mkts e 10,881 [ooovvveeiiiiinnne |oveeeeenns (1,292) .. 12/15/2045 .
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Toronto Dominion
20273V-AP-5 ...|Energy Transfer Equity ~ 5.550% 02/15/28 .. |....... ..08/02/2023 . [Securities ....19,899 |... .. 19,995 |.. R 3 |.. ...19,998 |.... ..02/15/2028 .
20273V-AQ-3 ...|Energy Transfer Equity ~ 5.750% 02/15/33 .. |....... ..02/09/2023 . [Morgan Stanley .... ...20,315 ... .. 19,978 |.. ..19,978 |.... ..02/15/2033 .
Energy Transfer Ptrns LP  3.750% 05/15/30
20278N-A0-6 .. | +evuneeereriiie et [ s ..01/05/2023 .| Goldman Sachs ............|oeeveeiiiriiinninnns foveniierinnnns 4445 | 5,000 [c.vvvvnnnnnnnns 2 L ) AU R R RN 4,99 | e, [(2:5))] S [GZ25) ] 28..05/15/2030 .
Energy Transfer Ptrns LP  6.250% 04/15/49
20279 -AA=T .. | eereeeeeeeei e eeeennn | o 11/13/2023 . Various .... ....18,361 ... .. 21,007 |. ...21,081 |.... L(2,720) .. (2,720))... ..04/15/2049 .
20379V-BU-6 .. |Enterprise Products Inc ~ 4.800% 02/01/49 .{....... ..02/14/2023 . [Various .... ...31,549 |... .. 34,669 |.. ...34,669 |.... .(3,120)f........... (3,120)]... ..02/01/2049 .
Equitable Finl Life 144A  1.700% 11/12/26 Deutsche Bank Alex
204490-AL-1 .. ..05/01/2023 . |Broun 22,241 ). .. 24,977 |.. (2,788) e (2,738)]. ..11/12/2026 .
30231G-BF-8 .. | Exxon Mobil Corp  4.227% 03/19/40 .. ..08/01/2023 . [Citigroup Global Mkts .27,07 30,000 .(2,929) ..03/19/2040 .
30291M-AN-6 .. | FREMF Mtg Trust 144A  3.654% 07/25/46 .....|....... ..04/01/2023 . [Paydown ... ...70,000 |... .. 69,917 |. ..07/25/2046 .
Fannie Mae - CAS 2014-C04  10.452% 11/25/24
B 13 PP IR .. 11/25/2023 . [Paydown ........coevvvviiiisoorniiiiiiiiiis e, 4,6% [ 4,69 ...l 5,005 |...cooeeinnnns 728 [ e (82) [ e (B2) | e 896 e e e e 218 |..11/25/2024 .
Ellington Finl Mtg Trust 144A 1.241%
31573J-AA-8 .. |09/25/66 ......oovvviiiiiiiiiiiiiiiiiiee e ..12/01/2023 . [Paydown .......ccevvvvvvviisoorniniiiiiiiiiis o, 6,543 [ 6,543 ...t [T T 6,542 |eeeiiiiiiiiiiiiins fo 2 e el 2 e [ 8,548 [ | e [ 45 (..00/25/2066 .
Fifth Third Securities,
337738-AT-5 .. |Fiserv Inc  3.200% 07/01/26 ......eevvvveunns [ eeeenns ..03/07/2023 .[INC ..eevviiiiiiiiiiiiiiies ..07/01/2026 .
36166X-AA-Q .. | GCAT Trust 144A  1.036% 05/25/66 ...........|..cceen |.. 12/01/2023 . | Paydown .... ..05/25/2066 .
36167H-AA-3 .. | GCAT Trust 144A  1.001% 05/25/66 ...........|....... ..12/01/2023 . [Paydown ... ..05/25/2066 .
GCAT 2021 NOMS Trust 144A  1.262% 07/25/66
36168K-AA-5 .. ..12/01/2023 . [Paydown ... ..07/25/2066 .
36248G-AC-4 .. | GS Mtg Secs Trust  4.244% 11/10/46 . ..05/01/2023 . [Paydown ... ..11/10/2046 .
GE Healthcare Tech Inc 144A  5.650%
R LZTA R = R I VA Y Y P ..02/16/2023 . [ Goldman Sachs ............|oeeeeeeeeeiiiiniinnns |oeeennnnnns 122,118 | 120,000 |............ 119,519 |............ 119,528 [vvvvvviiiiiiiiiins [ L O A, M [ 119,539 ..11/15/2027 .
GS Mtg Securities Trust 144A  6.093%
36269C-AA-1 .. |08/15/24 .ooooeeiieiiiiiii ..07/26/2023 . [GClarke ......ccevvvvnnnnn Jooreeeeeiiniiiiinnnns o, 4,992 |evvieiiennnnnn8,000 fovnnnnnnnnnnnnnd 897 founiiiiinnn,938 [ [ 40 e B0 s e AOT8 | [ L3 PO 14 ..08/15/2024 .
38141G-YN-8 .. | Goldman Sachs Group Inc ~ 2.650% 10/21/32 .{....... ..10/02/2023 . [ Goldman Sachs .. ..7,675)... . . . | ...10,000 |.... .(2,325)[....... (2,325)]... ..10/21/2032 .
38141G-2M-9 .. | Goldman Sachs Group Inc  3.102% 02/24/33 . ..03/23/2023 . [First Union ..... 8,530 .. 10, .. .. 10, .. , X N 10,000 |. .(1,470)|. .(1,470) ..02/24/2033 .
406216-BJ-9 .. |Hal liburton Co  4.850% 11/15/35 ..03/07/2023 . [Citigroup Global Mkts . 14,049 , .. , .. , K . K 17,498 |. .(3,449)|. . (3,449) ..11/15/2035 .
444859-BV-3 ...|Humana Inc  5.875% 03/01/33 ....... ..04/19/2023 . [Citigroup Global Mkts 4,976 |. 344 ..03/01/2033 .
45276P-AA-4 .. | Imperial Fund LLC 144A  3.638% 03/25/67 ..12/01/2023 . [Paydown . .6,158 |. . ..03/25/2067 .
458140-BJ-8 .. | Intel Corp ~ 3.250% 11/15/49 .. ..01/10/2023 .| BNP Capi tal 15,881 |. (5,161) .(5,161) ..11/15/2049 .
458140-BV-1 .. | Intel Corp ~ 2.800% 08/12/41 .....cccevvvvnnnns|veeeen e 06/22/2023 . | Various ...21,527 |.... ....(2,330) ... ..08/12/2041 .
458140-BW-9 .. | Intel Corp  3.060% 08/12/51 .....vvvvvvvunnnnn]|veeens ..06/22/2023 . |Bank of America .. ....9,964 |.... ..(3,273)f... ..08/12/2051 .
458140-BZ-2 .. | Intel Corp  4.000% 08/05/29 .........euvuuuune]oeeens ..01/06/2023 . | Goldman Sachs (935) ... ..08/05/2029 .
458140-CA-6 .. | Intel Corp ~ 4.150% 08/05/32 ......evvvvvvvvnns | veeenn ..02/24/2023 . |Bank of America (1,625) ..08/05/2032 .
InterContinental Exchange Inc ~ 4.350%
45866F-AV-6 .. |06/15/29 ...oooeviiiiiiiiiiiiii ..10/10/2023 . [ Goldman Sachs ............|oeeeeeeeereeninnnnnns Jovveennnnnnn 9,356 [euniniinnnnnnn 10,000 fonnnnnnnnnnnnnn8,989 [ 9,990 i i 2 Lo e 2 e e 9,992 | [ (636)]............. [CX3)] A 359 |..06/15/2029 .
InterContinental Exchange Inc ~ 4.600%
45866F-Al-4 .. 103/15/33 ..oooeeiiii ..05/10/2023 . | Chase Manhattan ......... |oeceeeoniriiiininns foveonnneennnn 4,973 | nn05,000 [annniiinnnnnnd,997 i ,997 | oo s [ e e 997 [ e (3] I ()] RN 151..03/15/2033 .
InterContinental Exchange Inc ~ 4.950%
A5866F-AX-2 .. |06/15/52 .oovvviiiiiiiiiiiiiiiii ..05/03/2023 . ..06/15/2052 .
465685-A0-8 .. | ITC Hldgs Corp 144A  2.950% 05/14/30 ......[....... ..02/23/2023 . ..05/14/2030 .
46647P-BU-9 .. | JPMorgan Chase & Co  1.764% 11/19/31 . ..11/21/2023 . |Various . ..11/19/2031 .
46647P-CD-6 .. | JPMorgan Chase & Co  3.157% 04/22/42 ..05/18/2023 . [Various . . (11,228)[. ..04/22/2042 .
46647P-CR-5 ...| JPMorgan Chase & Co  2.545% 11/08/32 ..05/22/2023 . [Various . .(6,702)|. ..11/08/2032 .
46647P-DC-7 .. | JPMorgan Chase & Co  4.586% 04/26/33 ..03/28/2023 . [Merrill Lynch (218) ..04/26/2033 .
46647P-DH-6 .. | JPMorgan Chase & Co  4.912% 07/25/33 ..02/23/2023 . [ Chase Manhattan (385) ..07/25/2033 .
49326E-EJ-8 .. |KeyCorp  2.550% 10/01/29 ....ccvnnnnnnnncai | eeeens ..03/06/2023 . | Goldman Sachs ..10/01/2029 .
502431-AM-1 .. |L3Harris Corp ~ 4.400% 06/15/28 ..............|..eeeen ..03/06/2023 . [Morgan Stanley .... ..06/15/2028 .
539830-BU-2 ...|Lockheed Martin Corp  4.950% 10/15/25 .....[....... .. 05/09/2023 . | Goldman Sachs ..10/15/2025 .
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548661-EM-5 .. |Lowes Co's Inc ~ 5.625% 04/15/53 .. ..07/10/2023 .| Various .. (146)[.... .. (146)]... ..04/15/2063 .
55336V-BN-9 ...|MPLX LP  4.250% 12/01/27 .. ..05/11/2023 .| Goldman Sachs (161) .. 12/01/2027 .
55336V-BT-6 .. |MPLX LP  4.950% 03/14/52 .. ..11/01/2023 .|Various .... ...(3,756)|... ..03/14/2052 .
WarnerMedia Hidgs Inc 144A Blaylock & Partners,
55903V-A0-6 .. |03/15/52 ...ovvvniiiiiiiiiiiiiiii e L.01/18/2023 .| e i [ 4198 5,000 |uveenniiiinns 5,040 |oeeeeeeee 5,040 | e e s o [ 5,040 [ | (841)]....ceees [E:Z3 D] R 89 |..03/15/2052 .
WarnerMedia Hidgs Inc 144A
55903V-A0-6 .. |03/15/52 ...evvuniiiiiiiiiiiiiiii e ..06/01/2023 .| ConVersion ........cceeuunsfoevevnnnnnnnrnnnnnnns Joveennennnnn 60,437 [oniiiniinnns 60,000 f............. 60,445 |............. 60,440 [oooiiiiininiiiins Joriiiis (<) R FRN (<) 1 PP N [CIV XY/ Y N R N 2,202 |..03/15/2052 .
WarnerMedia Hidgs Inc 144A
55903V-AS-2 ...] 03/15/62 ....evviiiiiiiiiiiiiii s ..06/01/2023 .| Conversion .........cceuuwsfoeveennnnnnerennnnns Joveennennnnnn 30,000 foocnnnnnnnns 30,000 |..vvvnneenn 30,000 fonnniiinnnn 30,000 [ovviiiiinniiiiinnn freeiniiiiiiiins i e [ e B V000 O RN R R 1,155 [..03/15/2062 .
Marsh & McLennan Cos Inc
STATAB-AU-6 .. | ceveeeeeeeei e ..10/16/2023 . |Maturity ......oooevrvinns |oovnnnninnniiiiiinns Joveennennnnn 40,000 [ 40,000 |..evvnnnennnn 41,160 [oniinnnnn 40,129 | o (R ) ] O R (12D U LIV V[0 0 R RN R R 1,620 [..10/15/2023 .
Jane Street Execution
58013M-FA-7 .. |Mc Donald's Corp  4.875% 12/09/45 ..06/22/2023 .| Services ..........ceeeenn (1,461))........... (1,461) .. 12/09/2045 .
58013M-FK-5 .. |Mc Donald's Corp  3.625% 09/01/49 .. ..05/22/2023 . | Various .(8,006)/...........(8,006)|... ..09/01/2049 .
58013M-FR-0 .. |Mc Donald's Corp ~ 4.200% 04/01/50 .. ..05/10/2023 .| Citigroup Global Mkts 2,1 e (2,71T)) ..04/01/2050 .
Jane Street Execution
594918-BR-4 ...|Microsoft Corp  2.400% 08/08/26 ..03/07/2023 .| Services .......c.ceeevenn (3,556)[..0vvvnnnnn (3,556)[..vvvvvnnnnnns 1,196 (..08/08/2026 .
Mill City Mtg Trust 144A
B99BOM-AC-5 .. | weveneeeieeiiie e ..12/01/2023 .| Paydown ......ovviviinnnnnis eiiiieeciis ..05/25/2058 .
Mill City Mtg Trust 144A
59980V-AA-9 .. | eereeeeeeei s ..12/01/2023 .| Paydown ......ovvvviinnnnnis oerniieeciis ..05/25/2062 .
Mill City Mtg Trust 144A
59981B-AC-8 .. ..12/01/2023 . | Paydown ..07/25/2059 .
609207-AT-2 .. |Mondelez Intl Inc ~ 2.750% 04/13/30 . ..03/06/2023 .| Goldman Sachs .. ..04/13/2030 .
609207-BB-0 .. |Mondelez Intl Inc  3.000% 03/17/32 ..01/256/2023 .| Citigroup Global Mkts . |. ..03/17/2032 .
617446-8G-7 .. |Morgan Stanley Group Inc ..03/08/2023 . |Bank of America ......... | ..01/23/2030 .
Jane Street Execution
61746B-EG-7 .. |Morgan Stanley Inc ~ 4.375% 01/22/47 ..01/23/2023 .| Services ... .(6,558)|...........(6,558)|... ..01/22/2047 .
61747Y-EH-4 .. |Morgan Stanley  2.511% 10/20/32 ..03/21/2023 . |Various .... .(2,858)]...........(2,858)|... ..10/20/2032 .
Jane Street Execution
61747Y-EU-5 .. |Morgan Stanley  4.889% 07/20/33 ..03/09/2023 . |Services ... ..07/20/2033 .
62923J-AA-0 .. |NMLT Trust 144A 1.185% 05/25/56 . ..12/01/2023 . | Paydown ... ..05/25/2056 .
NRZ Advance Rec Trust 144A
629420-CR-2 ...| 08/15/53 ... ..08/15/2023 .| Cal | 100.0000 .... .. 100,000 .. 100,000 |.... ..08/15/2053 .
NRZ Advance Rec .
629420-Cli-1 ...] 09/15/53 .oeeeeiieeeeeiee e ..09/14/2023 .| Cal | 100.0000 ..... |eeeeeeeeeeeenniiees fereeeeeeenn100,000 |oeeennnnnnns 100,000 |............ 100,000 [-oeeeeeenieeeee Jormmeeeeeemniiees foereeeiniiiees e 1,102 [..09/15/2053 .
National Rural Utilities
B3TAB2-NZ-4 ... eeeeeieiiiiie e ..10/16/2023 .| Various ......c..ceeeeeeenn foevemmnnnneeennninns Joveeeneeennn 17,585 [l 20,000 |+evenneeeenn 19,928 [ 19,929 | [ B e [ (I PR S 19,934 [oooeeiiiiiiiiiees o (2,349)).cceeennnen (2,349) s 688 |..12/15/2032 .
National Rural Utilities
BRTABH-FG-2 .. | eeveeeeiiiiiiiee i ..03/23/2023 . |Barclays Capital ........|oeceeeeoieeeeennninns Joveeeeeennn 40,244 [l 40,000 |+evvnneeeenn 39,983 [oiiiiiiini839,983 o [ e e e 39,934 [ooiiiiiiiiiiiees e 310 [oereeiiiins N[V 539 |..03/15/2028 .
New Residential Mtg Loan Trust 144A
64828C-AA-T7 .. | 4.500% 02/25/58 ...oevvueeeeeenniaaeeeeennnnns ..12/01/2023 .| Paydown ...eeeveeeennnees foeemnneeeeeenies e 4843 |88 [ T84 [T e e (T | [ (TA) e [ B4 [ e e 114 (..02/25/2058 .
New Residential Mtg Loan Trust 144A
64828F-CQ-3 .. |6.220% 01/25/48 .....eeveeeeeiiieeeeeeennns ..12/25/2023 . | Paydown .....eeeeeeeninees foeemnnieeeeeeenees feeeeeeeennn 5,896 [ 05,896 [ 05,896 [ 5,896 | [ e [ e [0 BUB9B [ e e 153 [..01/25/2048 .
New Residential Mtg Loan Trust 144A
64830J-AA-8 .. |2.277% 01/25/26 ..oeeeeeeeeiieeeeeeens ..12/01/2023 .| Paydown ....eeeeeeeemnnnens foeeennneeeeennies oo 6,717 e B TAT [ 87T [ BT | e B e [ B [ e BT [ e e 84 (..01/25/2026 .
New Residential Mtg Loan Trust 144A
64831T-AA-5 .. | 1.156% 11/27/56 ...oeeeeeeeeeeeeeeieeeeee ..12/01/2023 .| Paydown .....eeeeeemnnnees foeeennneeeeeeniees feneeeeennn 6,090 [ooeiiini 06,090 [annieiiin 6,090 [ 8,088 | [ T e [ T e 8,090 [ e e 40 [..11/27/2056 .
Onslow Bay Finl LLC 144A
B7114B-AA-5 .. | eveeiiiiiiie e ..12/01/2023 .| Paydown .....eeeeeeemennees foeeenneeeeeeeeies e 5,228 05,228 [0 5,228 [ 5,227 e e T e [ T e 0 5,228 [ e e 32 1..02/25/2066 .
Onslow Bay Financial LLC 144A
67114V-AA-1 .. | 11/25/61 ... ..12/01/2023 . | Paydown ... ..11/25/2061 .
Oncor Electric Delivery Co . Deutsche Ban
68233J-BU-7 .. [05/15/30 ...uuiiiiiiiiiinieeeii e ..03/07/2023 . |Brown ......ccevuiiereeennns foorennnnnneereennnns Joonnnneeeeenn 20,856 [oiiiiinnnn. 30,000 | ninnn 31,830 [ 81,28 i e (B0) [ e (B0) [ | 81,202 [ s (5,345)].ccuunnnnes (5,345) s 261 |..05/15/2030 .
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682680-AU-7 .. |ONEOK Inc ~ 4.550% 07/15/28 ... ..05/03/2023 . | Chase Manhattan ... 10,366 |.. ...10,345 |.... . (511)[.... . (511)f... ..07/15/2028 .
682680-BB-8 .. |ONEOK Inc  3.100% 03/15/30 ..05/02/2023 . [ Goldman Sachs .. ..9,427 . 9,450 |. (665)]. (665) ..03/15/2030 .
682680-BE-2 .. |ONEOK Inc  6.350% 01/15/31 ..06/15/2023 . [Barclays Capital .... ..5,720 .5,683 |. (553)|. (553) ..01/15/2031 .
68389X-Bl-4 .. |Oracle Corp ~ 3.600% 04/01/40 ..09/28/2023 . [Citigroup Global Mkts 23,397 23,212 |. .(9,060)]. .(9,060) ..04/01/2040 .
68389X-BX-2 .. |Oracle Corp  3.600% 04/01/50 ... ..09/26/2023 . [First Union .............. K ...10,717 |.... L(4,145)|........... (4,145)]... ..04/01/2050 .
68389X-CB-9 .. |Oracle Corp ~ 4.100% 03/25/61 ... ..01/13/2023 . [Morgan Stanley . ... 4,990 |.... L(1,198) ... (1,198)]. ..03/25/2061 .
68389X-CD-5 .. |Oracle Corp  2.300% 03/25/28 .. . ..05/10/2023 . [ Various .(5,830)f...........(5,830)|... ..03/25/2028 .
68902V-AK-3 .. | Otis Worldwide Corp  2.565% 02/15/30 ............. ..06/23/2023 . [Morgan Stanley . (7,449)........... (7,449)|... ..02/15/2030 .
693475-BK-0 .. |PNC Bank Corp  5.354% 12/02/28 ..........co|ennnnns ..01/19/2023 . | Various ..12/02/2028 .
Pacific Gas & Electric Co  4.950% 07/01/50
694308-UN-8 .. ..12/20/2023 . | Goldman Sachs ..07/01/2050 .
695114-Cli-6 .. |PacifiCorp  2.700% 09/15/30 . ..05/10/2023 . | Goldman Sachs . . . . . . . | U . . ..09/15/2030 .
72650R-BN-1 .. |Plains All American Inc  3.800% 09/15/30 ....... ..08/10/2023 . [Citigroup Global Mkls N SN 13,340 [ 15,000 [..vvvvnnnnees 13,655 |............. 1,711 | L O N LT PO A 13,79 |oeeeeeeeeieeeeees [ [C5))] S (456)]..cceeeeeeennnn 521..09/16/2030 .
Prestige Auto Rec Trust 144A 1.310%
TAI14B-AG-8 .. | 11/16/26 ...ovvvvniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis [ eeeees ..12/15/2023 . [Cal | 100.0020 ... |oeeeeerrrrinirnniiens fernniiiiiiii, L PO L 511 |, O e O A L O P Y 71..11/16/2026 .
Prestige Auto Rec Trust 144A 1.310%
TAI1B-AG-8 .. | 11/16/26 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiis [ eeeees .. 11/15/2023 . [Paydown .......ccovvvvvviiii]eniiiiiiiiiiiniins | LRI Y O 43,431 ...l 43,425 |ooveiiinnns 43,430 |ooeeeeeeee e T [ oo Tl [ L O R Ry 273 |..11/16/2026 .
Principal Life Global Fund Il 144A  1.500%
TAB6L-ES-4 .. | T1/AT/26 ..oevvvniiiiiiiiiniiiiiiiiiiiiiiiiiias [ e ..05/01/2023 . [First Union .....cceevvees |oeveeeennnnnnnnnnnnns o, 13,251 [ 15,000 [.vvvvvnnneee 14,912 |............. 14,931 [onneii e [ Y A [ O A 14,937 |ooeeeeeieeis s (1,687)]........... (1,687)ceeeeeeeienns 104 1..11/17/2026 .
Progress Residential Trust 144A  4.451%
TA334D-AA-1 .. |07/20/39 oooveviiiiiiiiiiiiiiiiiieeeeeee e ..07/01/2023 . [Paydown .......ccevvvvvvviiifeneneiniiiineneennns | 45 145 [, LT P L O O N A L P ) e 41..07/20/2039 .
Deutsche Bank Alex
745310-AK-8 .. |Puget Energy Inc  4.100% 06/15/30 ..........|.eeeees ..03/23/2023 . [Brown ...oooeeeiiiiiiiiiiins e e 18,431 |t 20,000 [vvvvrennnns 22,767 [ooennnnnnnnn 27 N RO R [(C20] PP A ({70 PR RN 2,169 | [, (3,738)vvvvvnnnne (3,738) ..06/15/2030 .
74834L-BC-3 .. |Quest Diagnostics Inc  2.800% 06/30/31 ... [....... ..03/01/2023 . .(2,486)|...........(2,486)|... ... 74 ..06/30/2031 .
761713-BA-3 .. |Reynolds American Inc ~ 5.700% 08/15/35 ... |....... ..01/19/2023 . |HSBC Securities Inc ... ..08/15/2035 .
SG Capital Prinrs Trust 144A 1.160%
T84212-AA-0 .. |07/25/61 ..eviiiiiiiiiiiiiiiiin e eeeeenaan | s ..12/01/2023 . [Paydown ............ceeeees ..07/25/2061 .
Sabine Pass Liquefaction Inc  5.625% Toronto Dominion
785592-AN-8 .. |03/01/25 ..eevviiiiiiiiiiiiiii i [ s ..01/06/2023 . [Securities .........ccuuun. ..03/01/2025 .
Sabine Pass Liquefaction Inc  5.000%
785592-AS-5 ...| 03/15/27 .vevriiiiiiiiiiiiiiiiin i [ s ..01/06/2023 . [ Goldman Sachs ............ ..03/15/2027 .
Sabine Pass Liquefaction Inc ~ 4.500%
785592-AX-4 .. |05/15/30 ..euvniiiiiiiiiiieiiii i [ s ..04/03/2023 . [Various ..........ceeeennn ..05/15/2030 .
Santander Drive Auto Trust 144A  0.540%
802830-AK=5 .. |04/15/25 .oovveniiiiiiiiiiiiiciiceeees [ s ..06/16/2023 . | Paydown ... ..04/15/2025 .
Santander Drive Auto .0109
80286W-AF-3 .. |01/15/26 ...eiiviiiiiiiiiiiiiineeciini e | s ..09/15/2023 . [Paydown ............ceeeenes ..01/15/2026 .
Schlumberger Hldgs Corp 144A  4.300%
806851-AH-4 .. |05/01/29 ....ovviiiiiiiiiiiiiiiiineecccieeeceian [ s ..08/01/2023 . |Bank of America ..05/01/2029 .
816851-BG-3 .. | Sempra Energy  3.400% 02/01/28 . ..08/30/2023 . [Various .... ..02/01/2028 .
816851-BH-1 .. | Sempra Energy ~ 3.800% 02/01/38 ......covvvven|vnnnnns ..05/10/2023 . |Various .... ..02/01/2038 .
816851-BJ-7 .. | Sempra Energy ~ 4.000% 02/01/48 ..............|....... ..05/00/2023 . Barclays Capital ........ ..02/01/2048 .
Jane Street Execution
816851-BP-3 .. | Sempra Energy ~ 3.700% 04/01/29 ..............|....... ..05/10/2023 . [Services .........ccccunne. ..04/01/2029 .
842400-GG-2 .. | Southern Calif Edison ~ 4.000% 04/01/47 ... |....... ..01/10/2023 .|Barclays Capital ........ ..04/01/2047 .
Jane Street Execution
842400-GK-3 .. | Southern Calif Edison ~ 4.125% 03/01/48 ....|....... ..01/10/2023 .| Services ......cevevvvvins |oevevnnnnnenennnnns fovvennnnnnn 12,635 oot 15,000 |oveennnnnnnn 16,399 [t 16,299 | e (Do e (D [ 16,298 [ e (3,663)...uvnnnnne (3,663) ..03/01/2048 .
842400-GT-4 .. | Southern Calif Edison  3.650% 02/01/50 ... |....... ..01/10/2023 . [Barclays Capital .(1,566)]...........(1,566)|... ..02/01/2050 .
842400-HV-8 .. | Southern Calif Edison ~ 2.750% 02/01/32 ....]|....... ..01/10/2023 .|Barclays Capital . . . . . . . .(2,210)f...........(2,210)|... . ..02/01/2032 .
842587-CX-3 .. | Southern Co  4.400% 07/01/46 ................ | ....... ..04/06/2023 . [Citigroup Global Mkts . |..cccoooerriiiiiiiins |oeenniiinis 13,258 [ 15,000 [.....oeveeee 14,934 |............. 14,981 [ e o e e [ 14982 L [ (1,684)]........... (1,684)].ccceenns 507 |..07/01/2046 .
Starwood Residential Mtg Trust 144A
85573G-AA-0 .. | 1.219% 05/25/65 ......oooevveeieninnnnnnnnnenn [ ..12/01/2023 . |Paydown .....ocevvevviiiiini]oniiiiiiiiiniiieeees | 7,357 oo 7,857 oo 7,362 |..oooeeiennns 7,359 |oeiiiiiiiiiiiiiens [ (3] PR RTTTTTRTTTTN [0 Ay 8- -1 AP AP FPTPPPPPPPPPPPPPPPN RN 46 |..05/25/2065 .
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Starwood Mtg Residential Trust 144A
85573J-AA-4 .. | 1.127% 06/25/56 .......evvvereeieiiiiiiiiiiiiiiiiins [ eeeeen ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiniiins o, 4487 [ A48T | BT e BT e e T e e T e L7 O R A R 271..06/25/2056 .
Starwood Mtg Residential Trust 144A
85573P-AA-0 .. | 1.162% 08/25/56 .......cevvvrveeeiriiiiiiiiiiiinnes ..12/01/2023 . .. 8,413 ... ....8,413 ... ..08/25/2056 .
857477-BE-2 .. |State Street Corp  2.354% 11/01/25 . .|Bank of America .. .19,011 ..11/01/2025 .
857477-BQ-5 .. | State Street Corp  1.684% 11/18/27 . .| MarketAxess Corp . 8,822 .. 11/18/2027 .
857477-BY-8 .. |State Street Corp  5.820% 11/04/28 . K .|Citigroup Global Mkts . 15,297 ..11/04/2028 .
87264A-CA-1 .. | T-Mobile USA Inc ~ 2.050% 02/15/28 .. ..03/27/2023 . Goldman Sachs ..... ..02/15/2028 .
87264A-CV-5 .. | T-Mobile USA Inc ~ 5.200% 01/15/33 ..........|....... .03/28/2023 . |Barclays Capital ..01/15/2033 .
87612B-BU-5 .. | Targa Resources Ptrs LP 4.000% 01/15/32 .{....... ..07/06/2023 . [Citigroup Global Mkts ..01/15/2032 .
87612K-AA-0 .. | Targa Resources Corp  5.200% 07/01/27 .....|....... ..03/30/2023 . ..07/01/2027 .
Towd Point Mtg Trust 144A  3.250% 03/25/58
BIT75V-AA-T . [ e [ ..12/01/2023 . ..03/25/2058 .
Towd Point Mtg Trust 144A  2.918% 11/30/60
8IT79T-AA-2 . [ e [ ..12/01/2023 . ..11/30/2060 .
89616T-AA-3 .. | Tricon Residential 144A  4.849% 07/17/40 . ..09/01/2023 . ..07/17/2040 .
80788M-AE-2 .. | Truist Finl Corp ~ 1.887% 06/07/29 ..... ..04/17/2023 . ..06/07/2029 .
90353D-Al-5 ...|UBS Comm Mtg Trust  4.195% 08/15/51 .. 12/01/2023 . [Paydown ......ccoevvvvvenies|orniniiinniiiinins o 2,668 [ 2,668 [ 2,076 2,829 e [ (B [ e (T8T) [ [ 20888 | K ..08/15/2051 .
907818-FN-3 .. |Union Pacific Corp ~ 2.973% 09/16/62 ... 02/01/2023 . |Bank of Amerlca .(6,100)|. ..09/16/2062 .
91324P-ED-0 ...|United Health Group Inc ~ 2.300% 05/15/31 . ..01/10/2023 .(3,658)|. ..05/15/2031 .
91324P-EH-1 ...|United Health Group Inc ~ 4.000% 05/16/29 . |.......|.. 10/31/2023 . |Morgan Stanley .... .. .(1,089)].... ..05/15/2029 .
91324P-EQ-1 ...|United Health Group Inc  5.300% 02/15/30 . |....... ..05/10/2023 . [UBK ...oovvvvvvveiiiiiiiiinis oo oo 31,551 [0 80,000 [ 29,956 [ 20,956 [ [ T e e T e 29,957 | 1,594 ..02/15/2030 .
Toronto Dominion
91324P-ER-9 ...|United Health Group Inc ~ 5.350% 02/15/33 . |....... |.. 08/24/2023 . ities oo e [ 15,210 |.ooeeeeeeeenn 15,000 |oeeeeeeeennn 14,045 [ 14,945 [ e 25 PO R 2 O R 14,947 | s 263 [ 268 | 669 |..02/15/2033 .
SWBC Nikko Secs
91324P-ES-7 ...|United Health Group Inc  5.875% 02/15/53 . |....... ..10/23/2023 . i ..02/15/2053 .
92343V-FT-6 .. |Verizon Comm Inc ~ 2.650% 11/20/40 ..........|..ocen .12/06/2023 . ..11/20/2040 .
92343V-GL-2 ...|Verizon Comm Inc  2.850% 09/03/41 .. ..07/13/2023 . ..09/03/2041 .
92343V-GN-8 ...|Verizon Comm Inc ~ 2.365% 03/15/32 .......... [....... ..12/15/2023 . |Bank of America .. ..03/15/2032 .
Verus Securitization Trust 144A  3.142%
92537K-AJ-3 .| 11/26/59 .oooooiiiiii .. 12/01/2023 . [Paydown ........cevvvvviviis]enniniiiiiiiiieennns o, 1,860 |.oevvvriinnnnns 1,860 [ 1,873 [ 1,864 | [ (3] PO R (3] R A R e N 31..11/25/2089 .
Verus Securitization Trust 144A  0.918%
92538D-AA-7 .. |02/25/64 ..ooooiiiiiii .. 12/01/2023 . [Paydown .......ccevvvvviiiii]eniiniiiniiiiieennns |, A0 [ A0 | AT A0 [ [ T [ oo T [ L O P O 24 (..02/25/2064 .
Verus Securitization Trust 144A  1.824%
92538G-AA-0 .. | 11/25/66 .....evvvvvereiiiiiiiiiiiiiiiiiieeeeeeiiinans [ eeeees .. 12/01/2023 . [Paydown ........cevvvvviviis]enniniiiiiiiiieennns o, 6,664 |................ 6,664 [.........0uun. 6,664 [oiiiiiiiinni6,663 [ | T [ oo T [ Lo O R 69 ]..11/25/2066 .
Verus Securitization Trust 144A  1.013%
92538K-AA-1 .. 00/25/66 .....oevvvviiiiiiiiiiiiiiiiiieeeeeeeeeee [ e .. 12/01/2023 . [Paydown ........cevvvvviviis]enniniiiiiiiiieennns o, 9,259 |oovvveniiiinnns 9,250 [ 9,259 9,209 | [ T [ oo T [ Lo O N 52 [..09/25/2066 .
Verus Securitization Trust 144A  1.630%
92538M-AA=7 .. | 10/25/66 .....eevvvvvrrrrniiiiiiiiiiiiiieeennennnneans [ eeeees .. 12/01/2023 . [Paydown .......ceevvvvverens|erneninnninnnnnnnnns Joeneeeneens 9943 [ 9,043 9,983 9,040 [ [ 3 e [ 3 [ [ 9083 | | [ [ 76 |..10/25/2066 .
Verus Securitization Trust 144A  1.829%
925380-AA-8 .. | 10/25/66 .....eevvvvvrrrriiiiiiiiiiiiiiieeinieeneiinns [ eeeees T B I L T e O . O O O 1 O P Y R 731..10/25/2066 .
Verus Securitization Trust 144A  2.724%
92538W-AA-5 .. | 01/25/67 ... ..12/01/2023 . ..01/25/2067 .
92556H-AD-9 ...|Paramount Global 4.200% 05/19/32 ..11/30/2023 . [ Chase Manhattan ..05/19/2032 .
925650-AC-7 .. | VICI Properties LP  4.950% 02/15/30 ..08/09/2023 . ..02/15/2030 .
Wells Fargo Comm Mtg Trust  3.190%
94989D-AV=1 .. |02/15/48 .oooveeiiiiiiiiiiiiiiiiiiee e ..12/01/2023 . ..02/15/2048 .
95000U-2F-9 .. |Wells Fargo & Co  3.196% 06/17/27 ..........|....... ..07/07/2023 . | Chase Manhattan ... .(3,833)].... ..06/17/2027 .
95000U-2X-0 .. |Wells Fargo & Co  3.908% 04/25/26 ..........|....... ..03/02/2023 . ... (738)].... ..04/25/2026 .
95000U-3A-9 .. |Wells Fargo & Co  4.808% 07/25/28 ..........|....... ..07/06/2023 . [Morgan Stanley . .(1,340).... ..07/25/2028 .
95000U-3B-7 .. |Wells Fargo & Co  4.897% 07/25/33 .......... veeeenn |..03/15/2023 . ... (820)[.... ..07/25/2033 .
13645R-BF-0 .. | Canadian Pacific RR Co  2.450% 12/02/31 .. ..01/25/2023 . .(2,297)).... ..12/02/2031 .
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized | (11+12- 13) Value Date Disposal |on Disposal| Disposal Year Date
775109-CK-5 .. |Rogers Comm Inc ~ 4.560% 03/15/52 ........... A, ..09/14/2023 . [ Goldman Sachs ............|oeeeeeeeeeiiieiinnnns |oeeeeennnnnns 11,3388 |t 15,000 [.vvvvvnnnnee 14,838 |............. LTI O R 2 PO - R A 14,882 | s (3,504)|...cunnnnn (3,504)[0vvvvvnnnnnnns 1,452 [..03/15/2052 .
TransCanada Pipelines Ltd  4.100% 04/15/30
89352H-BA-6 .. | eveeneeeieiiiiee e A ..08/01/2023 .| Citigroup Global Mkts . |..cccoviiiriiiinnns Jovninnnnins 28,011 [ 25,000 [vvvvrrnnnnns 24,989 |..oovveeenns 24,969 | e 2 PO P O A P27 B U RN (1,960))........... (1,980)]-.cceeeeeeennnn 820 |..04/156/2030 .
TransCanada Pipelines Ltd ~ 2.500% 10/12/31
B9352H-BC-2 ...] veveneeeieeii e A......|..10/12/2023 .|Barclays Capital . .(3,459)[........... (3,459)|... ..10/12/2031 .
12661P-AB-5 .. | CSL Finance PLC 144A  4.050% 04/27/29 D. ..05/15/2023 . [Various .... (431)|. (431) ..04/27/2029 .
12661P-AC-3 .. | CSL Finance PLC 144A  4.250% 04/27/32 D. ..08/24/2023 . [Various . (611) (611) ..04/27/2032 .
78081B-AJ-2 .. |Royalty Pharma PLC ~ 1.750% 09/02/27 ... D. ..08/07/2023 . [Various . (4,013) .(4,013) ..09/02/2027 .
78081B-AN-3 .. |Royalty Pharma PLC ~ 2.150% 09/02/31 ....... [D. ..05/24/2023 . |Bank of America (968) ..09/02/2031 .
822582-CH-3 ...|Shell Int| Finance Corp  3.250% 04/06/50 D. ..03/07/2023 . [Morgan Stanley .. . o ....(1,335)[... ..04/06/2050 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,759,545 4,126,996 4,109,498 4, 102 891 (937) (937) 4,101,954 (342,409) (342,409) 90 299 XXX
2509999997. Total - Bonds - Part 4 15,585,988 17,673,204 17,828,223 17,717,504 (13,609), (15,340) (28,950) 17,688,554 (2,102, 566) (2,102,566) 353,704 XXX
2509999998. Total - Bonds - Part 5 3,640,644 3,890,070 3,724,307 7,982 7,982 3,732,288 (91,464) (91,464), 59,389 XXX
2509999999. Total - Bonds 19,226,632 21,563,274 21,552,530 17,717,504 (13,609), (7,359) (20,968) 21,420,842 (2,194,030) (2,194,030) 413,093 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

000360-20-6 ... [AAON Inc ..03/07/2023 . |Various ....

029683-10-9 ... | American Software Inc ... ..10/17/2023 . [Various ....

038336-10-3 ... | AptarGroup Inc ..04/27/2023 .| Various ....

04316A-10-8 ...| Artisan Ptnrs Asset Mgmt Inc .. ..07/18/2023 .|Various ....

055610-20-1 ... [BOK Finl Corp ..11/06/2023 . |Various ....

062540-10-9 ...|Bank of Hawaii Corp ... ..08/03/2023 . |Various ....

09073M1-10-4 ...|Bio-Techne Corp ..05/10/2023 .| Various ....

109194-10-0 ...|Bright Horizons Sols Inc ..02/07/2023 . |Various .

126600-10-5 ...[CVB Finl Corp ..11/06/2023 .| Various .

15687V-10-9 ...|Certara Inc .. ..03/21/2023 . |Various .

16150R-10-4 ...| Chase Corp ... ..08/17/2023 .| Various ....

171340-10-2 ... [ Church & Dwight Inc ..08/02/2023 . |Various .... .

26210V-10-2 ...|Driven Brands Hldgs Inc . ..09/27/2023 . |Various . ..3,547.000

29109X-10-6 ... [Aspen Tech INC .......ooeeiiiiiiiiriniiiiiieeeeeen [ s ..08/02/2023 . |William Blalr . ... 24.000 |...

30214U-10-2 ... | EXponent INC vevuuvevunvirniiiiieiieeeieenieenns [ eenenns ..04/12/2023 . | Various ...129.000 |...
Raymond James and Assoc

302941-10-9 ... [FTI Consulting INC ...ceeevvviviiunnininniiiiinns | e L.03/17/2023 .| e [ 2.000 |...

303250-10-4 ... [Fair 158aC & CO ....evverereiiuiiiiiieeiiiiieceeee | e .10/25/2023 . |Various .

32020R-10-9 ...|First Finl Bankshares Inc ............ccccceees [ oo ..05/19/2023 . [Various ....

346375-10-8 ...|FormFactor INC .........eevveveevmememnnnnnnnnnnnnns [ eeeees ..06/27/2023 . [Various ....

349853-10-1 ... | Forward Air Corp ..10/11/2023 .| Various ....

35138V-10-2 ... |Fox Factory Hldg Corp ..04/13/2023 .| Various ....

376370-10-5 ...|Glacier Bancorp Inc ..06/29/2023 .| Various ....

421298-10-0 ... |Hayward Hldgs Inc ... ..02/07/2023 . |Various ....

426281-10-1 ... Jack Henry & Assoc .... ..03/16/2023 .| Various ....

45168D-10-4 ... | IDEXX Labs Inc . ..02/22/2023 . |Various .

50189K-10-3 ...[LCI Inds Inc ... ..10/26/2023 . |Various .

511656-10-0 ... [Lakeland Finl Corp . ..07/07/2023 .| Various .

518415-10-4 ...|Lattice Semiconductor Corp .......ocevuveevuveens [ vennnns ..08/02/2023 .| Various ....

535555-10-6 ... | Lindsay COrp weuveeeureeenrereureeeseenneeenneeennns [ eevnnns ..01/23/2023 .|Various ....

55306N-10-4 ... |MKS Instruments Inc .........cccoeviviiiinininins [oeeenn ..10/26/2023 . [Various ....

562750-10-9 ... | Manhattan Assoc Inc .........cocoeeeeeeieinieennns [oenens ..10/25/2023 . | Various
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57060D-10-8 ...|MarketAxess Hldgs Inc ... ..04/12/2023 . [Various .... ... 16,049 |... L 13,108 oo 3,302 |eeieiieiiiiiins e 3,302 |... ...16,410 |.... ... (361)[....
576485-20-5 ... |Matador Resources Co ..04/18/2023 . [Various . . 17,633 19,576 ..2,491 |. .. 2,401 22,067 |. .(4,434)|.

607525-10-2 ... [Model N Inc ..
636518-10-2 ...|National Instruments Corp .
64115T-10-4 ...|NetScout Sys Inc
65336K-10-3 ... |Nexstar Broadcasting Group
73278L-10-5 ...|Pool Corp
739276-10-3 ... | Power Integrations Inc
743606-10-5 ...|Prosperity Bancshares Inc .
747316-10-7 ...|Quaker Chem Corp ...
7846311-10-7 ...| SPS Commerce Inc ....
820214-10-5 ... |Simulations Plus Inc ..
82983N-10-8 ... |Sitio Royalties Corp ..

..01/25/2023 . [Various .
..01/26/2023 . |Various .
....... ..12/27/2023 . [Various ....
....... ..09/01/2023 . [National Finl Svs
....... ..04/12/2023 . [Various
....... ..04/11/2023 . |Merrill Lynch ..
....... ..07/18/2023 . [Various
....... ..09/21/2023 . |Various ....

....... ..08/02/2023 . [Various ....

....... ..01/06/2023 . [National Finl Svs ...
..01/09/2023 . | Corporate Action .

861025-10-4 ...|Stock Yards Bancorp Inc .
87874R-10-0 ...| TechTarget Inc .........
88262P-10-2 ... | Texas Pacific Land Corp .
90984P-30-3 ... | United Community Banks Inc ...
92538J-10-6 ... [Vertex Inc
929236-10-7 ...
955306-10-5 ... |West Pharmaceutical Svs Inc .
98379L-10-0 ...[XPEL Inc
989207-10-5 ... [Zebra Tech Corp ..
67000B-10-4 ...|Novanta Inc .. ..03/09/2023 . [Various ....
000380-20-4 ... | Abcam PLC . ..10/18/2023 .| Various ....

..05/23/2023 . |Various .
..11/07/2023 . |Various .
..05/09/2023 . |Various ....
..06/23/2023 . [Various ....
..12/18/2023 . |Various ....
. ..07/11/2023 . [Various ....

....... ..10/25/2023 . |Various ....
....... ..11/21/2023 . [Various ....
....... ..10/26/2023 . |Various ....

. 1 187 000 |...
246.000 |...
201.000 |...
1,208.000 |...

5,726
.82,866

....50,248 |...
..5,084 ...

..5,597

.. 63,077 |..
.. 271,310 |..
.. 18,796 ..

. 4,93 |.
61,072 |.
...62,235 |....
....5,020 |....

5019999999 Subtotal Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publicly

Traded 1,737,139 XXX 1,630,590 1,785,972 (155,382) (156,382) 1,630,590 106,550 106,550 10,723 XXX
5989999997. Total - Common Stocks - Part 4 1,737,139 XXX 1,630,590 1,785,972 (155,382) (155,382) 1,630,590 106,550 106,550 10,723 XXX
5989999998. Total - Common Stocks - Part 5 109,760 XXX 128,621 128,621 (18,861) (18,861) 494 XXX
5989999999. Total - Common Stocks 1,846,899 XXX 1,759,211 1,785,972 (155,382) (155,382) 1,759,211 87,689 87,689 11,217 XXX
5999999999. Total - Preferred and Common Stocks 1,846,899 XXX 1,759,211 1,785,972 (155,382) (156,382) 1,759,211 87,689 87,689 11,217 XXX
6009999999 - Totals 21,073,531 XXX 23,311,740 19,503,475 (168,991) (7,359) (176,350) 23,180,053 (2,106,342) (2,106,342) 424,310 XXX
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U.S. Governments
361790-20-7 .. [GNVA Pool #MA7989  3.500% 04/20/52 ... |....... ..02/13/2023 . |Morgan Stanley .................... ..12/01/2023 . |Paydoun ......ooooeeiiiiiiins i 9,057 |l 8,500 [....vvvnneee 9,057
36179W-XL-7 .. [GNMA Pool #MA7883  3.500% 02/20/52 .. |....... ..02/13/2023 .|Barclays Capital . |-.12/01/2023 .| Paydoun .... ... 10,565 A28
361790-ZB-7 .. [GNMA Pool #MA7938  3.500% 03/20/52 ... ..02/13/2023 .| Citigroup Global Mkts ... ..12/01/2023 .| Paydoun .... ... 11,694 ... 12,467 |....

..12/01/2023 . |Paydoun ...
..12/01/2023 .|Paydoun ....
..12/08/2023 .|Morgan Stanley .
..12/08/2023 . [Citadel Securities . X
..12/08/2023 .| Various ........ccceeennnnnn

36179X-DB-9 .. | GNMA Pool #MAB198  3.000% 08/20/52 ..
36179X-NC-6 .. | GNMA Pool #MAB487  3.500% 12/20/52 ..
912810-RH-3 .. |US Treasury Bond  3.125% 08/15/44 ... .08/16/2023 . (RBC ...
912810-8C-3 .. |US Treasury Bond  3.126% 05/15/48 .... |. .11730/2023 . [ JP Morgan .
912810-TK-4 .. |US Treasury Bond  3.375% 08/15/42 .... |....... ..01/31/2023 .| Goldman Sachs ..

..02/13/2023 .| Nomura Securities ..
.02/13/2023 .| Goldman Sachs

... 15,612
.6,452 |..
..237,659 |..
..111,986 |..

17,133 |....
.6,891 |.
239,238 |.
115,405 |. .

. LA77,730 ...
912810-TR-9 .. |US Treasury Bond  3.625% 05/15/53 .... |....... ..05/31/2023 . Deutsche Bank Securities Inc .. |..12/07/2023 .[RBC ........cccoeverriccnnns |oenenee.... 180,000 |.......... 172,976 |.......... 160,748
US Treasury Bond INFL IX 1.125%
91282C-GK-1 .. | 01/15/33 ..o [ e ..01/19/2023 . |Barclays Capital ................. ..06/15/2023 . [Various ........cccceccvunens Joeriiiinnns 395,000 |...vvennns 391,287 |.......... 386,410 |.....oeeen. 391,410 | e 123 o [ 123 | o o (5,000)f........... (5,000)f............ 1,858 [ceeeeeeeeens 196
91282C-GM-7 .. |US Treasury Bond  3.500% 02/15/33 .... |....... ..08/31/2023 . [Various ........ccccceueiiiiiinnnns .. 11/08/2023 . [Various .......ccccoeecivenns |ovviiinnnnns 995,000 |.......... 987,301 |.......... 959,433 |............ 987,481 | o, 181 | o, B Lo o, (28,048)].......... (28,048))........... 12,665 |............ 5,830
0109999999. Subtotal - Bonds - U.S. Governments 2,271,789 2,147,119 2,095,755 2,152,251 5,182 5,182 (56,496), (56,496) 29,710 9,879

U.S. Special Revenues

g1

Fed Home Loan Mtg Corp Super Pool
3132D0-3V-6 ...[#SD3612  6.000% 08/01/53 .. TR [ ..08/30/2023 . [ Cantor Fitzgerald
Fed Home Loan Mtg Corp Super
3132D0-3W-4 ...[#SD36513  6.000% 08/01/53
3137F7-GL-3 .. |FHR 5055 DG 1.500% 12/25/50 ...
Freddie Mac-STACR 144A  7.337%
35564K-2F-5 ...| 06/25/43 ....ooeeiiiiiiiiieiiiiieeee s [ e ..06/22/2023 . [Citigroup Global Mkts ........... ..12/25/2023 . | Paydoun
Freddie Mac-STACR 144A  7.987%
35564K-B2-4 ...| 07/25/42 ...eeeeeiiiiiiieiiiiiieeeeeies | e ..06/20/2023 .| Int| FC Stone Partners .......... ..12/25/2023 . | Paydoun

..12/01/2023 . |Paydoun ...

....... ..08/30/2023 .| Cantor Fitzgerald ..
....... ..04/05/2023 .|Bank of America

. |--12/01/2023 .| Paydoun ...
..12/01/2023 .|Paydoun ....

0909999999. Subtotal - Bonds - U.S. Special Revenues

Industrial and Miscellaneous

00206R-M-1 .. | AT&T Inc  2.550% 12/01/33 ....
00206R-MT-6 .. | AT&T Inc  5.400% 02/15/34 ....
ARl Fleet Lease Trust 144A  5.410%

....... ..06/23/2023 .| Castleoak Securities LP ...
....... ..05/31/2023 .|Morgan Stanley

. |.12/14/2023 .| Various ....
.. 11/21/2023 . |Various ....

00218G-AB-8 .. | 02/17/32 ..o [ e ..03/30/2023 . [Mitsubishi UFJ Secs Intl ....... ..12/15/2023 . | Paydoun
American Tower Trust | 144A  5.490%
030270-AM-4 .. | 03/15/28 ... [ e ..03/08/2023 . |Barclays Capital ................. ..08/25/2023 . [JP Morgan ...........cc.eeee.
054989-AA-6 .. | BAT Capital Corp  6.343% 08/02/30 .... |....... ..07/31/2023 . [Bank of America . |..11/21/2023 . [Barclays Capital .
054989-AB-4 .. [BAT Capital Corp  6.421% 08/02/33 .... |....... ..08/03/2023 .|Barclays Capital ... ..09/26/2023 .|Morgan Stanley ....
Bank of NY Mellon Corp  4.706%
06406R-BP-1 .. | 02/01/34 ....eveeeiiiiiiiieeeciieeeeeees [ e ..01/24/2023 . [Bank of America ................... ..03/06/2023 . [Soc Gen Amer Secs, LLC ..
Bank of NY Mellon Corp  4.947%
06406R-BQ-9 .. [04/26/27 ....ccoevieiiiiiiiiiiiiiiiiiiiiiiieees e ..04/19/2023 .| Goldman Sachs ..................... ..07/06/2023 .|Goldman Sachs .............

Booz Allen Hamilton Inc ~ 5.950%
09951L-AC-7 .. | 08/04/33 .....oeeiiiiiiiiiieeeeiiiieeeeees [ eeeens ..08/01/2023 . [Bank of America
125523-CS-7 ...|CIGNA Corp  5.400% 03/15/33 .......ccoe [nnnis ..02/28/2023 . Bank of America
126641-AA-9 .. | CPS Auto Trust 144A  5.910% 08/16/27 |....... ..04/21/2023 . [Citigroup Global Mkts

126650-DT-4 .. | CVS Health Corp  5.125% 02/21/30 ..... |....... ..02/13/2023 . [ Chase Manhattan
Cheniere Energy Ptrs LP 144A  5.950%

164110-AP-6 .. | 06/30/33 .

17327C-AR-4 .. |Citigroup Inc  6.174% 05/25/34 ........

20753A-CJ-1 .. |Fannie Mae-CAS 144A  7.837% 04/25/43

Fannie Mae - CAS 144A  7.287% 09/25/43

20753B=AA=0 .. [ ceeeeeeeee ..10/05/2023 . |Bank of America ................... .. 12/25/2023 . |Paydoun .........oooooiiiiiis |, 829 [ouviiiiiiinns 829 |..ooeeniinnns 829 | 2 O P O RN L) O
Fannie Mae - CAS 144A  7.037% 07/25/43

20754E-AA-3 | [ ..07/19/2023 .|Bank of America ................... .. 12/25/2023 . |Paydown ......ooovviiiiiiiins Joviiiiiiiens 1,891 [ 1,591 |ovevennens 1,591 [, 1,591 [ i o e o o e e o X1 OO,

. |..09/05/2023 . |Bank of America
.|..08/15/2023 . [Barclays Capital ....

.. 12/15/2023 . |Paydown
..08/23/2023 .|Bank of America ..

..06/06/2023 .|Morgan Stanley ...
.05/31/2023 . [Morgan Stanley ...
..06/20/2023 .| Int| FC Stone Partners .

..09/13/2023 . |Bank of America
08/23/2023 .| Chase Manhattan
..12/25/2023 . |Paydoun ...
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Fannie Mae - CAS 144A  7.637% 05/25/43
207540-AA-6 .. [.eoeeiiii e ..07/25/2023 .|Citigroup Global Mkts ........... .. 12/25/2023 . |Paydoun ........ooooeiiiiiiis | [ . £ ) [0 Y2 R R [} R [ ] R FSOTORRRRRRRPRROTR R R R L R
Fannie Mae - CAS 23-R08 144A  6.837%
20755C-AA-6 .. [10/25/43 .....oevvnniiiiiiiiinn [ e ..11/16/2023 .|Morgan Stanley .................... .. 11/27/2023 .| G Clarke ........eeeeeeveeens foeveeennnnnnnns 9,803 [..oevvenenns 9,803 |t 10,016 [..evveennnneee 9,803 |oeeeeeeiiiiiiiiiens o e e e [ e K2 P 4 K1) P, 7 |
Fannie Mae - CAS 23-R08 144A  6.837%
20755C-AA-6 .. [10/25/43 .....oevriniiiiiiiiiiinn [ e ..11/16/2023 .|Morgan Stanley .................... ..11/25/2023 . |Paydoun ........oooovviiiiiis |, 197 [ 197 |t 197 [oniiiiine 197 | [ foe e fe [ e e [ [

Fannie Mae - CAS 144A  7.237% 06/25/43

207942-AA-1 .. | oo [ ..06/29/2023 . [Various . ..12/25/2023 . |Paydoun ...

24T02H-AE-3 .. |09/28/28 .....oveeiiiiiiieie e [ e ..03/14/2023 . |Bank of America .. ..07/26/2023 . |BNP Capital ..

25278X-AV-1 .. [Diamond Energy Inc ~ 6.250% 03/15/33 . |....... ..06/01/2023 .| Various ..10/25/2023 .| Various - . . - . - . PO

25278X-AW-9 .. |Diamond Energy Inc  6.250% 03/15/53 . |....... ..01/06/2023 .[Citigroup Global Mkts ........... ..04/13/2023 . [Morgan Stanley ............ |oecceeeeeenne 5,000 [o.cccnnneen 5,021 |oeeeiias 5,307 [oeeeeeiinnns 5,021 [eeeeeeiiiieieeees oo [ e e
Dominion Resources Inc  5.375%

25746U-DR-7 .| 11/15/32 .o [ e ..01/26/2023 . |Goldman Sachs ...............cceee. ..04/04/2023 . [Citigroup Global Mkts ... |.............. 15,000 |........... 15,444 |........... 15,537 [ooeeeineee 15,438 oo o ()] PRI FOTTTRR (B)]-ceemmmmeeeeees Joeeeiieieeeeie oo [ R 99 | 309 [ 161
Duke Energy Ohio Inc  5.250% 04/01/33

26442E-AJ-9 .| oo [ ..03/21/2023 . [Citigroup Global Mkts ... ..10/11/2023 .|Barclays Capital .

278062-AK-0 .. |Eaton Corp  4.350% 05/18/28 .
Enterprise Products Inc  5.350°
20379V-CD-3 ...| 01/31/33 eeviiiiiiiiiiieiccciieececeis [ s ..01/06/2023 . | Var ious
29736R-AS-9 ...|Estee Lauder Co  4.375% 05/15/28 ..... |....... ..05/09/2023 . [ Chase Manhattan ..
20736R-AT-7 .. |Estee Lauder Co  4.650% 05/15/33 ..... |....... ..05/09/2023 . [Citigroup Global Mkts
29736R-AU-4 ...|Estee Lauder Co  5.150% 05/15/53 ..... |....... ..07/18/2023 . [Bank of America
30167J-AD-6 .. |Exeter Auto Trust  2.180% 06/15/26 .. |....... ..02/09/2023 . [ JP Morgan ..12/15/2023 . |Paydoun ...
303031-8N-5 .. |Meta Platforms Inc ~ 4.950% 05/15/33 . |....... ..05/01/2023 . [ Chase Manhattan .. ..09/28/2023 . |Various ....
316773-DK-3 .. |Fifth Third Bancorp ~ 6.33% 07/27/29 |....... ..07/24/2023 L [RBC ..vevvveiiiiiiiiieiiiiiieee ..09/19/2023 . [ Chase Manhattan ...........

..05/15/2023 .|BNP Capital .... ..09/06/2023 . |MarketAxess Corp .

..10/25/2023 .| Various ....
..11/10/2023 . |Various ....
..11/29/2023 .|Barclays Capital ....
..11/13/2023 .| Chase Manhattan

....(1,107)).
....(2,180)|.
... (838)f.

Florida Power & Light  5.100% 04/01/33
341081-GL=5 .. [ ceeereeeniiieiiei e e ..02/28/2023 .|Citigroup Global Mkts ........... ..10/13/2023 .|Barclays Capital .........
373334-KL-4 ...|Georgia Power Co  2.650% 09/15/29 .... |....... ..08/23/2023 . [ Toronto Dominion Securities ... |..12/15/2023 .[Merrill Lynch .............
Glencore Funding LLC 144A  5.700%
378272-BL-1 .. | 05/08/33 .....oeeeeeiiiiiieee e [ e ..05/02/2023 . [Morgan Stanley .................... ..12/06/2023 . [Goldman Sachs .............

444859-BV-3 ...|Humana Inc  5.875% 03/01/33 ..
458140-CE-8 .. | Intel Corp  4.875% 02/10/28 .
458140-CF-5 .. | Intel Corp ~ 5.125% 02/10/30 .........cc | veeeees ..02/07/2023 . | Chase Manhattan ..
458140-C6-3 .. | Intel Corp ~ 5.200% 02/10/33 .......cccc | vueeens ..02/24/2023 . | Var ious
458140-CJ-7 .. | Intel Corp ~ 5.700% 02/10/53 ......ceeves | vuneenn ..02/07/2023 . [Morgan Stanley ...
491674-BN-6 .. |Kentucky Utilities  5.450% 04/15/33 . .03/09/2023 .|First Union .
49177J-AL-6 .. |Kenvue Inc 144A  5.100% 03/22/43 ..... ..03/08/2023 . [ Goldman Sachs ..
Kubota Credit Owner Trust 144A  5.020%
S0T7K-AC-4 .. |0B/17/27 i [ e ..03/28/2023 . [Fuji Securities Inc. ............ ..11/09/2023 . Bank of America ...........
Louisville Gas & Electric ~ 5.450%
546676-AZ-0 .. |04/15/33 ...
55336V-BQ-2 ...[MPLX LP  2.650% 08/15/30 ..
WarnerMedia Hidgs Inc  5.141% 03/15/52

....... ..03/03/2023 .|Morgan Stanley ...
....... ..02/07/2023 .| Chase Manhattan ..

..04/19/2023 .| Various ....
..05/01/2023 .
..06/22/2023 .|Bank of America
..04/10/2023 .|Bank of America
..09/20/2023 .
10/11/2023 .|Morgan Stanley .
..09/28/2023 . RBC ...

....... .03/09/2023 .[First Union . 11/02/2023 . [Various ....
....... ..05/11/2023 .|Goldman Sachs .. ..07/05/2023 .|Morgan Stanley .

55903V-BE-2 ..
63111X-AH-4 .. |Nasdaq Inc  5.350% 06/28/28 .
63111X-AL-5 .. |Nasdaq Inc ~ 6.100% 06/28/63 ...........
National Rural Utilities  4.800%

63743H-FG-2 .. | 03/15/28 ....eveeeeeiiiieeee e [ e ..02/02/2023 . [Fuji Securities Inc. ............ ..03/23/2023 . |Barclays Capital .........
Navient Student Loan Trust 144A
638961-AA-0 .. | 5.510% 10/15/71
Navient Student Loan
63942G-AA-1 .. | 1.110% 02/18/70 ......oeeeeiiunnnnneiiiinns | eeeees ..04/21/2023 . [Chase Manhattan ................... .. 12/15/2023 . | Paydoun

....... ..06/01/2023 .| Conversion ...
.06/22/2023 .| Goldman Sachs
..06/22/2023 .| Goldman Sachs ..

..11/15/2023 . |Various ....
..10/30/2023 . [RBC ......
..09/20/2023 . [HSBC Securities Inc ...

....... ..04/18/2023 .|Barclays Capital ... .. 12/15/2023 .|Paydoun ....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
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
Nextera Energy Capital 6.051%
65339K-BP-4 ...[03/01/25 .ceeeeeeeeee e [ e ..02/22/2023 . |Chase Manhattan .. ..10/27/2023 .|Bank of America ....5,013 ... 5,008 [.... . (4) e (4)]-.n
65473P-AP-0 .. [NiSource Inc ~ 5.400% 06/30/33 R RN ..06/06/2023 .|Morgan Stanley ... ..08/09/2023 .|Barclays Capital .... ... 15,080 .. 15,079 |.... (1) ()]
Occidental Pete Corp  6.450% 09/15/36
674599-DF-9 ...[ . eeeereiieeii e [ ..07/11/2023 . . |..11/08/2023 .|Various .... ... 10,266 ... 10,263 |....
682680-AV-5 .. [ONEOK Inc ~ 5.200% 07/15/48 ......eeeeeee | evvnnnn ..03/14/2023 .|Citigroup Global Mkts ... . |--10/02/2023 .|Various .... .... 8,504 L 8,517 [
690470-AB-8 .. [Ovintiv Inc ~ 5.650% 05/15/28 .......... |....... ..056/16/2023 .|Goldman Sachs .. . |..12/06/2023 .|Bank of America .. e 4,999 [ 5,019 | 4,99 |....
690470-AC-6 .. [Ovintiv Inc  6.250% 07/15/33 .....eees | eevnnnn ..05/31/2023 .| Various ..12/06/2023 .|Morgan Stanley .... ... 24,842 .. 24,848 |....
Pacific Gas & Electric Co  6.750%
694308-KH-9 .. [01/15/53 .eeeeeeeieieeee e [ e ..01/04/2023 .|Barclays Capital ... ..09/26/2023 .|Morgan Stanley .........oe. |oeeeeenneeneen 5,000 foennnneeenee 4,975 |oeeeen 4744 4,975 |....
695114-DA-3 .. [PacifiCorp  5.500% 05/15/54 ............ |.ceuees ..06/15/2023 .|Barclays Capital ... ..06/26/2023 .|Citigroup Global Mkts ... |.... e 4,825 [ 4625 | 4,825 |....
Penske Truck Leasing 144A  6.200%
709599-BV-5 .. [06/15/30 ... . .06/08/2023 .|Various . 10/26/2023 .| Chase Manhattan 25,099 |.. 25,09 |.
718172-DA-4 .. [Philip Morris Intl 5.125% 02/15/30 . .05/09/2023 .| Various . 06/29/2023 .| Goldman Sachs .. 24,949 |.. 24,951
718547-AR-3 .. [Phillips 66 Co  5.300% 06/30/33 ...... ..05/31/2023 .| Deutsche Bank Alex Brown 09/07/2023 .|RBC ... .4,9%1 |.. 4,963
Toronto Dominion
718547-AT-9 .. [Phillips 66 Co  4.950% 12/01/27 ...... |....... ..03/27/2023 .|Fuji Securities Inc. . . [..08/07/2023 . |Securities ... 14,965
743315-BB-8 .. [Progressive Corp  4.950% 06/15/33 .... | ....... ..06/29/2023 .|Barclays Capital . |..07/13/2023 . [Barclays Capital . ....9,840
75513E-CR-0 .. [Raytheon Tech Corp  5.150% 02/27/33 .. |....... ..02/23/2023 . |Deutsche Bank Alex Brown .. ..09/28/2023 .| Chase Manhattan ... 14,956
75513E-CS-8 .. [Raytheon Tech Corp  5.375% 02/27/53 .. |....... ..02/23/2023 .|Citigroup Global Mkts ..08/17/2023 .|Barclays Capital .... e 4,991
78409V-BP-8 .. [S&P Global Inc 144A  5.250% 09/15/33 |....... ..09/07/2023 .|Bank of America ...........ccccuns ..09/28/2023 .|Goldman Sachs .............
Schlumberger Hldgs Corp 144A  4.300%
806851-AH-4 .. [05/01/29 ...covvvnniiiiiiiiiiiiiiiiiieeeceinn [ eeeeenn ..03/10/2023 . |Merrill Lynch ....cccvvuniiiinnnnn ..08/01/2023 .|Bank of America ...........
842587-DR-5 ...[Southern Co  5.200% 06/15/33 .......... |....... ..06/13/2023 .|Various .... ..12/05/2023 .|Various ....
842587-DT-1 .. Southern Co  5.700% 03/15/34 .......... |....... ..09/05/2023 .|First Union . .. 12/05/2023 .| Jefferies .
87264A-CY-9 .. [T-Mobile USA Inc  5.050% 07/15/33 .... |....... ..02/06/2023 .|Deutsche Bank Alex Brown ....... ..03/28/2023 .|Various .......cceeeereeen.
Targa Resources Corp  6.125% 03/15/33
B7612G-AC-5 .. [.eeevvreiiiiiiii i [ ..01/03/2023 .|Bank of New York ..........cc.... ..08/02/2023 .|Bank of America ...........
Targa Resources Corp  6.250% 07/01/52 Deutsche Bank Alex Brown
B7612K-AC6 .. [ .eeevvrniiiiiiiiiiicccii i [ ..05/19/2023 .|Barclays Capital . ..08/14/2023 .
89788M-AL-6 .. [Truist Finl Corp  4.873% 01/26/29 .... ..01/23/2023 .|Sungard .... ..03/23/2023 . |Chase Manhattan
89788M-AM-4 .. [Truist Finl Corp  5.122% 01/26/34 .... ..01/23/2023 .|Sungard .... ..03/21/2023 .|Bank of New York .
92343V-GJ-7 ...[Verizon Comm Inc ~ 2.550% 03/21/31 .... |....... ..05/05/2023 .| Goldman Sachs ..08/09/2023 .| Call 82.8120 .
92556H-AB-3 ...[Paramount Global 4.950% 01/15/31 ... |....... ..05/11/2023 . ..11/30/2023 .| Chase Manhattan
92556H-AD-9 ...[Paramount Global 4.200% 05/19/32 .... |....... ..056/16/2023 .|Goldman Sachs ..11/30/2023 .| Chase Manhattan
931142-FB-4 .. [Walmart Stores Inc ~ 3.900% 04/15/28 . |....... ..04/12/2023 .|Fuji Securities Inc. .... . |--05/18/2023 . [HSBC Securities Inc
931142-FC-2 ...|Walmart Stores Inc ~ 4.000% 04/15/30 . |....... ..04/12/2023 .|Fuji Securities Inc. .... . |..06/21/2023 . |Goldman Sachs
95000U-3E-1 .. [Wells Fargo & Co  5.574% 07/25/29 .... ..07/18/2023 .|First Union . |--12/15/2023 .| Chase Manhattan ..
29250N-BF-1 .. [Enbridge Inc ~ 2.500% 08/01/33 ......... ..06/05/2023 .|Barclays Capital . .. 12/05/2023 .| Various
Royal Bank of Canada  5.200% 08/01/28
78016H-28-2 .. | ... e A ..07/13/2023 .|RBC wevvvniiiiiiiieieiiii e ..12/15/2023 .|Morgan Stanley ............
TransCanada Pipelines Ltd  2.500%
89352H-BC-2 ...[10/12/31 .oevveiiiiiiiiiiii i Ao ..03/30/2023 . JUBK ..eviiiiiiiie i ..10/18/2023 .|Barclays Capital .........
Credit Suisse New York  5.000%
22550L-2K-6 .. [07/09/27 ... D......|[..03/03/2023 . ..03/17/2023 .|Barclays Capital .........
Schlumberger Invst Corp Deutsche Bank Alex Brow
806854-AL-9 .. [05/15/33 ....iiiiiiiiiiiiiiii i D...... ..05/08/2023 . | Deutsche Bank Alex Brown ....... L 1171072023 L] e i 25,000 J........... 24,979 [........... 23,563 [......ceeenns 24,979 |oiiviiiniiiiiinnn o LI O PP I PPN [TTTTTTpr [QRAT0) N (LA [0k
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,605,606 1,565,210 1,532,215 1,567,362 2,153 2,153 (34,968)| (34,968) 29,543 5,037
2509999998. Total - Bonds 3,890,070 3,724,307 3,640,644 3,732,288 7,982 7,982 (91,464), (91,464) 59,389 14,933

4509999998. Total - Preferred Stocks

Industrial and Miscellaneous (Unaffiliated) Publicly Traded




€G3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
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
055610-20-1 .. [BOK Finl Corp ...ccevvvnnvrvviinnnnnniniinnnns [ eevnnnn ..01/26/2023 .|Various .... ..07/17/2023 .| Various ...23,338 |.. ..(5,083)[...........(5,083)|..
16150R-10-4 .. | Chase COrp .......eeveeeeeeeveeeeenennnennnnnns | ovvenns ..03/16/2023 .| Various .... ..08/17/2023 .| Various .. 2,078 |....
26210V-10-2 .. [Driven Brands Hldgs InC ...oeevuvvevunvenns | ovennns ..05/26/2023 .|Various .... ..09/22/2023 . |Various [ PP 1,075.000 |... .(14,539)|....
302941-10-9 .. [FTI Consulting Inc .. . ..02/22/2023 . | Various .03/21/2023 .| Various ... 48.000
349853-10-1 .. [Forward Air COrp w..eveeevevnnvernnvennnrens | eeennns ..02/22/2023 .|Various .... ..08/15/2023 .|National Finl Svs ..
5018%K-10-3 .. [LCI Inds INC .....uummmmmemminiiiiiiiiiiiiiins [ eeeees ..01/26/2023 . |Merrill Lynch .. .|-.10/26/2023 . Merrill Lynch ....
78463M-10-7 .. [SPS Commerce Inc . . ..01/24/2023 .|Pershing LLC .05/11/2023 . |Various
82452J-10-9 ...[Shift4 Payments Inc .........cooovvvvvevinnis |eenees ..04/12/2023 .| Various . |-.12/15/2023 .| Jefferies ... .
98379L-10-0 .. [XPEL INC .evvvvennriiiinniiiieiiinieeeviininn [ eeennnn ..03/14/2023 .|Various .... ..11/06/2023 .| Various 116.000 |... )
000380-20-4 .. [Abcam PLC ......ceevvvveeiiiiiiiiiiiiiiiiienes C...... ..06/22/2023 .| Various .... ..10/17/2023 .| Various 816.000 |... .18,
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 109,760 128,621 (18,861) 494
5989999998. Total - Common Stocks 128,621 109,760 128,621 (18,861) (18,861) 494
5999999999. Total - Preferred and Common Stocks 128,621 109,760 128,621 (18,861) (18,861) 494
6009999999 - Totals 3,852,927 3,750,404 3,860,909 7,982 7,982 (110,325) (110,325) 59,883 14,933




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

JP MORGAN CHASE

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

........................... . New York, New York ... (3,153,613)|..XXX.
BANK OF AMERICA ...eiiiviiiiiiiiiiieiiiie e Los Angeles, California ...ococooveeeviiies | oveevei v foreeiiieiiiieeiieciiceiiieens e e (250,725) .. 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 (3,404,338)| 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 (3,404,338)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

(3,404,338)'

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...). 139,110 4. i (1,660,966) 7. (1,618,744) 10. October 739,191
2. February...|.cooioniennne. (154,400) 5. (802,240) 8. (972,886)] 11. November... ....(1,700,549)
3. March (1,628,635) 6. (728,516) 9. September (67,038)] 12. December (3,404,338)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

Description

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

Exempt Money Market Mutual Funds

481202-23-9 .......

. [oPMorgan U.S Treasury Plus MIKT

............................... 5,751,316

226,925

8209999999.

5,751,316

226,925

Subtotal - Exempt Money Market Mutual Funds - as Identifie

5,751,316

226,925




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOTOR CLUB INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 613,900 530,765

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



	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

