PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

For the Year Ended December 31, 2024
OF THE CONDITION AND AFFAIRS OF THE

The Beacon Mutual Insurance Company

0

2401720242010010!

NAIC Group Code 3490 3490 NAIC Company Code 24017 Employer's ID Number 05-0458697
(Current Period) (Prior Period)
Organized under the Laws of Rhode Island , State of Domicile or Port of Entry RI
Country of Domicile us
Incorporated/Organized July 11, 1990 Commenced Business August 12, 1992
Statutory Home Office One Beacon Centre s Warwick, RI, US  02886-1378
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office One Beacon Centre
(Street and Number)
Warwick, RI, US ~ 02886-1378 401-825-2667

(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address One Beacon Centre y Warwick, RI, US  02886-1378
(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records One Beacon Centre Warwick, RI, US  02886-1378 401-825-2667
(Street and Number) (City or Town, State, Country and Zip Code)  (Area Code) (Telephone Number)
Internet Web Site Address www.beaconmutual.com
Statutory Statement Contact Ann_Lazzareschi 401-825-2621
(Name) (Area Code) (Telephone Number) (Extension)
alazzareschi@beaconmutual.com 401-825-2659
(E-Mail Address) (Fax Number)
Name Title
1. Brian Joseph Spero President & CEO
2. Amy Clark Vitale EVP, Chief Legal Officer & Asst Secretary
3. Gregg Christopher Tumeinski EVP, Chief Growth and Finance Officer

Name
Rajani Mahadevan

VICE-PRESIDENTS
Title
EVP, Chief Strategy and Operations Officer

Name
James Wallace Moody Jr

Title
Vice President

Theresa Joanna Keegan

/P, Business Solutions & Product Development David Michael Blair

Vice President

William Frank Gross

Vice President Shannon Lee Broadbent

Vice President

Michelle Nichole Pelletier

Asst Vice President Tricia Caroline Marlar #

Asst Vice President and General Counsel

Kevin Owen Flood #

Asst Vice President

DIRECTORS OR TRUSTEES
Harry Robert Bacon Raymond Christopher Coia Brian Joseph Spero Timothy Ludger Byme
Jerry Anthony Sahagian Linda D'Amario Rossi Kate Coyne-McCoy Bradford Alan Dean
Steven Issa Robert Walsh Jr  #
State of . Rhodelsland
County of Kent 88

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

(Signature) (Signature) (Signature)
Brian Joseph Spero Amy Clark Vitale Gregg Christopher Tumeinski
(Printed Name) (Printed Name) (Printed Name)

President & CEO EVP, Chief Legal Officer & Asst Secretary EVP, Chief Growth and Finance Officer
(Title) (Title) (Title)
Subscribed and sworn to (or affirmed) before me this on this

day of , 2025, by

a. Is this an original filing?
b.Ifno: 1. State the amendment number

[X]Yes [ INo

2. Date filed
3. Number of pages attached



Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment

Admitted Assets as Reported in

Holdings the Annual Statement
1 2 3 4 5 6
Securities
Lending
Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
101 US, Governments 8762767 | 216 | gTe2767 | | 8762767 | 216
102 ..................................................... .
103 U.S. sates, frrtories and possessions, efc. guaranteed | 231821 | os7| . 23182t 23182t | 057
1,04 U.S, polical subdivisions of states, errories, and possessions, guaranteed | 6497643 | 160 6497843 | | 6497643 | 160
105 80440040 | 1086 | 80440040 | 80440040 | - 19.86
106 191850,125 | 4728 | 191se9t2s| | 191,850,125 | 4728
107 12191525 | 30| . 2te1s2s | | 12191525 | 301
108 .....................................................
109 .....................................................
110 .....................................................
1.1
1.12 301,772,721 74.49 301,772,721 301,772,721 74.49
2. Preferred stocks (Schedule D, Part 2, Section 1):
201 Industrial and miscelaneous (Unafflated) | 5200806 | 129 5200806 | .| ... 5200806 [ 129
202 Parent, subsidiaries and affiliates
203 Totalpreferred stocks 5,209,806 1.29 5,209,806 5,209,806 1.29
3 Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffilated) 43184862\ 1066 43184862 43,184,862 | 10.66
3.02 Industrial and miscellaneous Other (Unaffiliated) | 21200 008 212000 21200 0.08
3.03 Parent, subsidiaries and affiliates Publicly traded | 1631363 040 16313631 | 1631363 0.40
3.04 Parent, subsidiaries and affiliates Other -~ .
305 Mutualfunds 12158857 | 300 12188857 | 12158857 3.00
306 Unitinvestmenttrusts
307 Closed-endfunds o .
3.08 Exchangetradedfunds oo 8,145,908 201 8,145,908 8,145,908 2.01
3.09 Totalcommonstocks 65,352,190 1613 65,352,190 65,352,190 16.13
4. Mortgage loans (Schedule B):
401 Farmmortgages
402 Residential mortgages o
403 Commercialmortgages o
404 Mezzaninerealestateloans o
405 Totalvaluation allowance
406 Totalmortgageloans
5. Real estate (Schedule A):
5.01 Properties ocoupied by company .| 9304265 | 22| 9394265 | | 939426 | 232
5.02 Properties held for production of income - -~
503 Properties heldforsale
504 Totalrealestate 9,394,255 232 9,394,255 9,394,255 232
6. Cash, cash equivalents and short-term investments:
601 Cash(Schedule EPart®) | 1083827 | 027 o8sgr | 1083827 | 027
6.02 Cash equivalents (Schedule E,Part2) 2229426 | 850| 2229428 | | 22942 | 550
6.03 Shortterm investments (Schedule DA) -~~~
6.04 Total cash, cash equivalents and short-term investments 23,380,253 5.77 23,380,253 23,380,253 5.77
7. Contractloans
8. Derivatives (Schedule DB) _
9. Other invested assets (Schedule BA) | 18868 00| 18868 | 18868 | 0.00
10 ReCeiVableS fOr secu rities .......................................................................................
1. Securities Lending (Schedule DL, Part1) L] XXX | XXx | XXX
12. Other invested assets (Page 2, Line1?)
13. Total invested assets 405,128,093 100.00 405,128,093 405,128,093 100.00

Sl01




Annual Statement for the year 2024 of the The Beacon Mutual 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 acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column) 650,644

9,146,531

650,644

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11~

Total gain (loss) on disposals, Part 3, Column 18

5. Deduct amounts received on disposals, Part 3, Column 15

6. Total foreign exchange change in book/adjusted carrying value:

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 402,920
8.2 Totals, Part 3, Column 9

402,920

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

9,394,255

9,394,255

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

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

$102



Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

18,826

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~

Accrual of discount

5. Unrealized valuation increase/(decrease):

51 Totals, Part 1, Columnt3 - 2
5.2 Totals, Part 3, Column 9

42

18,868

18,868

362,187,797

245,944,769

835,545

(1,873,591)

10,135,682
243,726,604

577,595

626,356

6. Total gain (loss) on disposals, Part3, Column 19
7. Deduct amounts received on disposals, Part 3, Column 16
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1! Column 17 e
9.2 Totals, Part 3, Column14
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1* Column 15 e
10.2 Totals, Part 3* Column 11 e
11. Book/adjusted carrying value at the end of current period (Lines1+2+3+4+5+6-7-8+9-10)
12 DedUCt tOtal nonadmitted amounts ....................................................................
13. Statement value at end of current period (Line 11 minusLine 12)
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year
2. Costof bonds and stocks acquired, Part 3, Column7
3' AccruaIOfdiscount.... ........ e e e
4. Unrealized valuation increase/(decrease):
41 Part1,Columni12 26,516
4.2 Part2,Section 1, Column 15—~ 1826
4.3 Part2, Section2, Column 13 _ (3082331)
44 Part4,CO|Umn11 e 1’180’598
5. Total gain (loss) on disposals, Part4, Column 19
6. Deduction consideration for bonds and stocks disposed of, Part 4, Coumn7
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1,Columnt5
82 Part 2’ SeCtion 1‘ COIumn 19 ................................................................
83 Part 2' SeCtion 2‘ COIumn 16 ................................................................
84 Part 4' COIumn 15 e
9. Deduct current year’s other-than-temporary impairment recognized:
9.1 Part 1' Column 14 e
9.2 Part 2' Section 1v Column 17 -
9.3 Part2, Section 2, Column14 585,820
94 Part4, Column13 40,536
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. Notes 5Q, Line2
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+10)
12 DedUCt tOtal nonadmitted amounts ....................................................................
13. Statement value at end of current period (Line 11 minus Line 12)

S103
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372,334,717

372,334,717



Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. UnitedStates | 8762767 | 8058700 | 893,734 | 8,572,281
Governments 2 Canada T [ e
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 8,762,767 8,058,700 8,935,734 8,572,281
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals 2,321,621 2,125,872 2,238,066 2,270,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 6,497,643 5,739,091 6,495,375 6,505,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 80,440,040 71,737,181 81,318,127 79,155,673
8 UnitedStates | 196,157,655 | 186,441,643 | 196,826,154 | 199,147,565
Indusirial and Miscellaneous, SVO Identified 9. Canada | 4307146 | 4183385 | 4484409 | 4675000
Funds, Unaffiliated Bank Loans, Unaffiliated Certificates 10. Other Countries 3,285,950 2,783,776 3,306,543 3,250,000
of Deposit, and Hybrid Securities (unaffiliated) 11. Totals 203,750,651 193,413,804 204,617,106 207,072,565
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 301,772,722 281,074,648 303,604,408 303,575,519
PREFERRED STOCKS 14. United States | 5209806 | 5155219 | 5,620,230
Industrial and Miscellaneous (unaffiliated) 15. Canada |
16. Other Countries
17. Totals 5,209,806 5,155,219 5,620,230
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 5,209,806 5,155,219 5,620,230
COMMON STOCKS 2. United States | 60834166 | 60,834,166 | 67,012,784
Industrial and Miscellaneous (unaffiliated), Mutual Funds, 21. Canada | R T
Unit Investment Trusts, Closed-End Funds and Exchange 22. Other Countries 2,886,661 2,886,661 3,398,049
Traded Funds 23. Totals 63,720,827 63,720,827 70,410,833
Parent, Subsidiaries and Affiliates 24. Totals 1,631,363 1,631,363 1,000,000
25. Total Common Stocks 65,352,190 65,352,190 71,410,833
26. Total Stocks 70,561,996 70,507,409 77,031,063
27. Total Bonds and Stocks 372,334,718 351,582,057 380,635,471

S104
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1

cember 31, at Boo

Quality and Maturity Distribution of All Bonds Owned De
1 2 3

k/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

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

U.S. Governments
TANAICY 1157438 | 4789687 | 1,098,057 | 1230039 ( 487,546 | XXX gre2767 | 2904 | 91990201 a2 8762767 |
T2NAIC2 XXX
T3NAICS XXX
TANAICA XXX
TSNAICS XXX
16 NAlCS ..................... XXX
1.7 Totals 1,157,438 4,789,687 1,098,057 1,230,039 487,546 XXX 8,762,767 2.904 9,199,020 3.132 8,762,767

All Other Governments
2ANACH N XXX
22NAC2 A V| CXXX
23NAIC3 N \ XXX
24NAIC4 L AL XXX
25NAICS XXX
26 NAC6 XXX
2.7 Totals XXX

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

Guaranteed
SANAICT 1059000 | 445053 | BITATT | XXXl 2321620 0res| 2309184 0786 | 2316821
32NAIC2 XXX
SB3NAIC3 XXX
SANAICA XXX b
35NAICS XXX
3'6 NAlCG ..................... XXX
3.7 Totals 1,059,090 445,053 817,477 XXX 2,321,620 0.769 2,309,184 0.786 2,321,621

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
ATNAICT 250000 1605000 | 2,539,738 (1976363 1 126542 | XXX 6497643 21581 6005000 20451 64970431
42NAC2 - XXX 492352 L
43NAIC3 XXX
44 NAIC4 XXX
45NAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 250,000 1,605,000 2,539,738 1,976,363 126,542 XXX 6,497,643 2.153 6,497,352 2.212 6,497,643

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
SANACY 7236488 | 20562071 | 19,047,177 26879437 6714867 | XXX 80,440,040 26856 | 77243668 | 26303 80440040
S2NAIC2 XXX
53 NAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NA|C6 ..................... XXX
5.7 Totals 7,236,488 20,562,071 19,047,177 26,879,437 6,714,867 XXX 80,440,040 26.656 77,243,668 26.303 80,440,040
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

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

Bonds Owned December 31, at B

Quality and Maturity Distribution of All
1 2

ook/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

3 4 5 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 12.7 Prior Year Year Traded (a)
6. Industrial & Miscellaneous (unaffiliated)
BANACT 3442470 62569825 | 31734582 | 16,069,680 8672022 XXX | 153488529 50862 | 153380669 | 52208 | 98,888,521 54,600,008
B2NAIC2 6586714 | 1748805 | 12328042 | 10,337,079 8069956 | XXX | 3807059 | 12616 UsITI03| 17e4| 3,331,915 2,738,682
B3NAIC3 XXX
6.4 NAIC4 XXX
65 NAICS XXX
66 NAlC 6 ........................ X X X
6.7 Totals 40,009,184 64,338,630 44,062,574 26,406,759 16,741,978 XXX 191,559,125 63.478 187,898,372 63.982 134,220,436 57,338,690
7. Hybrid Securities
TANAICT XXX T R U U SN D
7T2NAC2 1719810 5893294 | K R E S XXX 9523835 | 3456 7939274\ 2703\ 95238351
ZANAC3 49438 | 2218263 | XXX 2667691 0884 | 2586316 | 0881| 2667690 |
TANAICA XXX |
TS5NAICS XXX
76 NAlC 6 ........................ X X X
7.7 Totals 2,169,248 8,111,547 1,910,731 XXX 12,191,526 4.040 10,525,590 3.584 12,191,525
8. Parent, Subsidiaries and Affiliates
BANAICT T A O S N D N S DU DR
82NAIC2 N AN XXX
83 NAC3 1A' R AN XXX
84NAICA W e 0 O S O N B B DY
85 NAICS XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
9. SVO Identified Funds
QINACT XXx | Xxx | XXX | XXX B S N A B B RN S PR SRR
92NAIC2 XXX | XXX | XXX | XXX NL. O N B D DT SR
93NAIC3 XXX | XXX | XXX | XXX Y . . | . B B B B D DTN SR
94NAIC4 XXX XXX XXX XXX BN A B SO T O I I A
95 NAICS XXX | XXX | XXX XXX XXX
9'6 NA|C6 ........................ XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
OONAICT 'Y I W T O B B S B D
102NAIC2 - N v 2 O O O O
103 NAICS N . XXX
104 NAIC4 it XXX
105 NAICS XXX
106 NACG XXX
10.7 Totals XXX
11. Unaffiliated Certificates of Deposit
TANAICY N A O S I B N S DU DR
M2NAIC2 Rl N XXX
MINAIC3 M _ XXX
114 NAC4 iV Y XXX
MENAICS XXXl
11.6 NAIC 6 XXX

11.7 Totals
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

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

cember 31, at Bo

Quality and Maturity Distribution of All Bonds Owned De
1 2 3

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7 8 9

4 5 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 12.7 Prior Year Year Traded (a)
12. Total Bonds Current Year
2INACY @) 44125486 | 89,991,636 | 54419504 | 4697299 | 16000977 | | 251510899 | 83344 | XXX XXX | 196910592 | 54,600,008
122 NAIC2 @ 7306524 | 7642099 | 14238773 10337019 | 8069956 | | . 475044311 w2y XXX XXX 44,855,750 2,738,682
123NAIC3 @ 449438 | 2208283 | | 26676911 08s4| XXX XXX 2667690
124 NAICA O O N R U BT B XXX XXX
125 NAICS @ © XXX XXX
126 NACE () () XXX XXX
127 Totals | 518814481 99.851,988 | 68658277 57310075 1 240709331 (R 01,772,724 1 100000 XXX XXX 244434032 57,338,690
12.8 Line 12.7 as a % of Col. 7 17.192 33.088 22.752 18.991 7.977 100.000 XXX XXX XXX 80.999 19.001
13. Total Bonds Prior Year
BANACH 314913991 100519382 | 51834279 42,087,985 | 2220449 | XXX XXX 2481375411 84.494 | 202,534,033 45,603,508
B2 NAIC2 4380985 | 1714019 | 7363953 | 12439787 7050884 | XXX XXX 42949328 | 146251 40,219,246 12,730,082
BINAIC3 921500 1eedste | XXX XXX 2586316 0881 2586316
BBANAICA XXX XXX
BBSNAICS XXX XXX @
136 NACE XXX XXX ()
BrTotals 36,793,884 | 113898217 | 591982321 S4521,772 | 29255080 | XXX XXX () 293673185 100.000 | 245339,595 48,333,590
13.8 Line 13.7 as a % of Col. 9 12.529 38.784 20.158 18.568 9.962 XXX XXX 100.000 XXX 83.542 16.458
14. Total Publicly Traded Bonds
WINACY 32030795 | 63284160 | 42306303 | 43862711 | 15426622 | 196910591 | 66.251 200534033 | 68.966 | 196910501 | XXX
142 NAIC2 7306524 | 742,112 | 14238773 | RETACTS I Toste | 44855749 | 14864 | 40219246 | 1369 | 44855749 | XXX
13 NAIC3 aa0438| 228253 | | 2667691 0884 o25ee3le| 0881 | 2667691 XXX
144 NAICA XXX
MSNAICS XXX
146 NAlC 6 ............................. X X X
7 Totals | 39786757 | 72644525 | 56545076 | 52979905 | 24r7768) | 244434031\ 80999 | 245339595 | 83.542 | 244434031 XXX
148 Line1472asa%ofCol.7 N .27 297191 231331 216751 9% 100000 | XXX XXX XXX 100.000 XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7, Section 12 13.184 24.073 18.738 17.556 7.449 80.999 XXX XXX XXX 80.999 XXX
15. Total Privately Placed Bonds
SANACY 12094691 | 26707475 | 2113200 3110285 | 67435 | | 54600007 | 18098 45603508 | 15520 | XXX | 54,600,007
152 NAIC2 1 499987 |l 1219885 | 1018809 | o f T 2738681 | 0908 arso0e2| 0930 | XXXl 2,738,681
153 NAIC3 XXX
154 NAICA XXXl
165 NAICS XXX
15'6 NAlC 6 ............................. x X X
157 Totals T 12004691 [ 707462 12118201 43010 (EKR LTS D I 57338688 | 19001 48333590 [ 16458 [ XXX 57,338,688
158 Line157asa%ofCol.7 N 210931 474501 211261 75821 27190 100000 | XXX XXX XXX XXX 100.000
15.9 Line 15.7 as a % of Line 12.7, Col. 7, Section 12 4.008 9.016 4.014 1.435 0.528 19.001 XXX XXX XXX XXX 19.001

(a) Includes §
(b) Includes $

(c) Includes $

~ O current year of bonds with Z designations,and §
the Securities Valuation Office (SVO) at the date of the statement.
0 current year of bonds with 5GI designations, $

0;NAIC2$

__ 0 prior year of bonds with 5GI designations and §
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0; NAIC 3 §

_ Ocurrent year, $

~ 0 current year. The letter "Z" means the NAIC designation was not assigned by

~ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in

- O;NAIC4S

0;NAIC5§

~ O;NAIC6 $
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Annual Statement for the year 2024 of the The Beacon Mutual 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

1 2 3 4 5 6 7 8 9 10 1 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 12.09 Prior Year Prior Year Traded Placed

U.S. Governments
101 IssuerObligations L 2008813 | 5082 | 448820 | XXX 3232685( 01| 3243409 | 1104 | 3232665 |
1.02 Residential Morigage-Backed Secures | . 434289 | 952548 | 680055 | 485,007 s XXX 2540825 | ogaz| 2812213 | 0988 | 2540623 |
1.03 Commercial Morigage-Backed Securites 723149 | 1828326 438003 [ b XXX 2989478 | 0991 | 3143398 1070 2989478
1.04 Other Loan-Backed and Structured Securiies XXX
1.05 Totals 1,157,438 4,789,687 1,098,058 1,230,039 487,546 XXX 8,762,768 2.904 9,199,020 3.132 8,762,766

All Other Governments
201 Issver Obligations L Y S B XXx |
2.02 Residential Mortgage-Backed Securiies | i | VU el XXX
2,03 Commercial Morigage-Backed Securities |l \l 1' N= XXX
2.04 Other Loan-Backed and Structured Securies XXX
2.05 Totals XXX

U.S. States, Territories and Possessions, Guaranteed
301 Issuer Obligations 10500 | w083 | oAt XXXl 232160 | 0769 | 2309184 | 0786 | 2321821 |
3,02 Residential Mortgage-Backed Securies |l XXX
3.03 Commercial Mortgage-Backed Securifies """ || XXXl
3.04 Other Loan-Backed and Structured Securies XXX
3.05 Totals 1,059,090 445,053 817,477 XXX 2,321,620 0.769 2,309,184 0.786 2,321,621

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
401 Issuer Obligations | 20000 | 1605000 | 2539738 | 1,976,363 C12542| XXXl 6ATE43| 2158 | 6497362| 2212| 64TS43|
402 Residential Mortgage-Backed Securiies T[T XXX
4.03 Commercial Mortgage-Backed Securiies || XXX
4.04 Other Loan-Backed and Structured Securiies XXX
4.05 Totals 250,000 1,605,000 2,539,738 1,976,363 126,542 XXX 6,497,643 2.153 6,497,352 2212 6,497,643

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
5.01 Issuer Obligations 2346075 | 6487031 | 8861899 | 18077,149 4444073 | XXX | w216227 | 18327 | “362381| 15108 | w627
5.02 Residential Mortgage-Backed Securies | 4890413 14,075,040 | 10,185,278 | 8802288 | 2,210,794 | XXX 40223813 13329 | 32881307 | mwry 40223813
5,03 Commercial Morigage-Backed Securities |l XXX
5.04 Other Loan-Backed and Structured Securies XXX
5.05 Totals 7,236,488 20,562,071 19,047,177 26,879,437 6,714,867 XXX 80,440,040 26.656 77,243,668 26.303 80,440,040

Industrial and Miscellaneous
6.01 Issuer Obligations | 18633975 | 21857765 | 33485081 | 282%475 | 16167622 | XXX 108440888 | 3695 | 12807681 | BA3| 101983976 | 6486913
6.02 Residential Mortgage-Backed Securties | 5085412 | 12543700 | 6623801 | 3,089,564 57435 | XXX | 27896832 | o244 | 13800057 | 489 | 27,896,831
6.08 Commercial Mortgage-Backed Securifies "~ """ "] 1 16126376 | 2004000 | 2308 | XXXl wassiz| 1238 oesomz| 18505 31,760,879 | 5652632
6.04 Other Loan-Backed and Structured Securiies 5,183,422 8,863,063 3,740,687 20,721 XXX 17,807,893 5.901 21,630,622 7.366 505,580 17,302,313
6.05 Totals 40,009,185 64,338,629 44,062,574 26,406,760 16,741,977 XXX 191,559,125 63.478 187,898,372 63.982 134,220,435 57,338,689

Hybrid Securities
701 lssver Obligations L 2169247 | IS | worst XXX | 12101525 4040 | 10528590 | a4l 2101825 |
7.02 Residential Mortgage-Backed Securifies || XXXl
7.03 Commercial Morigage-Backed Securities |l XXX
7.04 Other Loan-Backed and Structured Securies XXX
7.05 Totals 2,169,247 8,111,547 1,910,731 XXX 12,191,525 4.040 10,525,590 3.584 12,191,525

Parent, Subsidiaries and Affiliates
801 Issver Obligations L R I B XXx o
8.02 Residential Mortgage-Backed Securities T |l . ANE XXX
8.03 Commercial Mortgage-Backed Securities |l \ IN™ | XXX
8.04 Other Loan-Backed and Structured Securies | (4 1M1l i, XXX
805 Afliated BankLoans—lssued Lo XXX
8.06 Affiiated Bank Loans - Acquired XXX
8.07 Totals XXX
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

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

onds Owned December 31, at Book/Adjus

Distribution by Type

1

1 Year
or Less

Maturity Distribution of All B
2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4
Over 10 Years
Through

'S

9.  SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO

XXX

XXX

XXX

10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued

10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals

11.  Unaffiliated Certificates of Deposit
11.01 Totals

12. Total Bonds Current Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

12.10 Line 12.09 as a % of Col. 7

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO - Identified Securities
Affiliated Bank Loans

19,458,387

40,515,209

46,797,419

ted Carrying Values by Major Type and Subtype of Issues
6 7

51,881,448

99,851,987

68,658,278

57,310,076

17.192

33.088

22.752

18.991

13.  Total Bonds Prior Year

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO - Identified Securities
Affiliated Bank Loans

Line 13.09 as a % of Col. 9

18,541,822

51,119,809

37,776,918

45,129,474

36,793,885

113,898,218

59,198,232

54,527,773

12.529

38.784

20.158

18.568

14. Total Publicly Traded Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO - Identified Securities

Affiliated Bank Loans

Line 14.09 as a % of Col. 7

14.11 Line 14.09 as a % of Line 12.09, Col. 7, Section 12

39,015,604

45,048,706

43,722,610

39,786,757

16.277
13.184

15. Total Privately Placed Bonds

15.01
15.02
15.03
15.04
15.06
15.06
15.07
15.08
15.09
15.10

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO - Identified Securities

Affiliated Bank Loans

Line 15.09 as a % of Col. 7

15.11 Line 15.09 as a % of Line 12.09, Col. 7, Section 12

12,094,692

21093
4,008

5 8 9 10 11 12
Total Col. 7 Total from % From Total Total
Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
3l Date Year Line 12.09 Prior Year Prior Year Traded Placed
....... XXXl
XXX
XXX
XXX
,,,,,, 21,187,057 | - XXX f 172900568 | 57295\ XXX oo f 0 XXX 166,413,657 6,486,913
.. 2883875 XXX 70661270 | BM5) XXX XXX
,,,,,,,,,,,,,,,, XXX ... 40402990 - 13389 XXX o XXX
........... XXXoooof . 17807893 ) 880 XXX XXX
XXX XXXl XXX ol
........... XXX XXX XXX
........... XXX XXX XXX
XXX XXX XXX
24,070,932 301,772,721 100.000 XXX XXX 244,434,030 57,338,689
7977 100.000 XXX XXX XXX 80.999 19.001
TS| XXX XXX XXX 179745577 | 61206 172016679 | 7,728,898
,,,,,, 2077526 | XXX | UXXX | XXX 49494478 | 16854 | 35693521 | 13800957
........... XXX | XXX XXX | 42802510 | 14575 | 36083148 | 6719361
,,,,,,,,,,,,,,,,, XXX XXX otes0828 | 7366 | 1546248 | 20,084,374
XXX XXX XXX
___________ XXX XXX XXX I
........... XXX XXX XXX B R
XXX XXX XXX
29,255,080 XXX XXX 293,673,188 100.000 245,339,596 48,333,590
9.962 XXX XXX 100.000 XXX 83.542 16.458
.. 20,168,248 CXXX 166413658 | 551451 172016679 | 585741 166413658 | XXX
.. 2309,520 XXX 42764437 ( EALAR P 35693521 ( 121540 42764437 | XXX
,,,,,,,,,,,,,,,, XXX p.. . SA780356) o 18150 360831481 12287 0 34780356 | XXX
........... XXX 5059580 | . 0168 1546248\ 027 | 505580 XXX
,,,,, XXX ool XXX
........... XXX XXX
........... XXXl XXX
XXX XXX
22,477,768 244,434,031 80.999 245,339,596 83.542 244,434,031 XXX
..... S1% || 000 | XXX [ XXX [ XXX 00000 [ TTXXX
7.449 80.999 XXX XXX XXX 80.999 XXX
.. .1,018,809 XXX 6486913 | 2180\ o 7728898 | 2632 XXX 6,486,913
... 57435 XXX 27896832 92441 13800957 | 4699 | XXX ] 27,896,832
,,,,,,,,,,,,,,,, XXX ... . 56%p32) 1873 6719361 2288| XXX | 5652632
........... XXX 17302313 0 ST 20084374\ 6839 XXX oo 11302313
XXX XXXl
........... XXX XXX
........... XXXl oo XXX
XXX XXX
1,593,164 57,338,690 19.001 48,333,590 16.458 XXX 57,338,690
..... 2900 | XXX XXk XXX XXX 100000
0.528 19.001 XXX XXX XXX XXX 19.001
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-Term Parent,
Mortgage Investment Assets Subsidiaries
Total Bonds Loans (a) and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct current year's other-than-temporary impairment recognized

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

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

—
&

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




N o o M

3.2

33
41
4.2

Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 10, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
31 Section1, Column 17
32  Section2, Column19

SSAP No. 108 adjustments

Amortization:
71 Section 1, Column19
7.2 Section2, Column21

8'1 SeCtlon 1’ COlumn 20 C e e e e e e e e e e e e e e e e . . g . . C e e e e e e e e e e e e e e e e e e e —_—_—
8'2 SeCtlon 2’ CO|umn 23 e e e e ] LN i . . B e

Total foreign exchange change in book/adjusted carrying value:
9.1  Section1, Column18
9.2 Section 2, Column 20

Deduct nonadmitted assets

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11  Section 1, Column 15, current year minus

312 Section 1, Column 15, prior year

Change in variation margin on open contracts - All other:
3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:
3.21  Section 1, Column 17, current year to date minus
322 Section 1, Column 17, prior year

Change in amount recognized
3.23  Section 1, Column 19, current year to date minus
3.24  Section 1, Column 19, prior year plus

3.25 SSAP No. 108 adjustments |
Subtotal (Line 3.1 minus Line32) A B AN A

Cumulative variation margin on terminated contracts during the year (Section 2, Column15)
Less:

421 Amount used to adjust basis of hedged item (Section 2, Column 17)
422 Amount recognized (Section 2, Column 16)
4.23 SSAP No. 108 adjustments
Subtotal (Line 4.1 minus Line 4.2)

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

5.1  Total gain (loss) recognized for terminations in prior year

5.2  Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

S
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999999

Totals
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
- Beginning Inventory
. Add:  Opened or Acquired
TransaCtionS .........................................................................................................................................
. Add:  Increases in Replication
(Synthetic Asset) Transactions
StatementValue | XXX XXX XXX XXX XXX oo
. Less: Closed or Disposed of
vadios ||| NON E _____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Criteria ..................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DB VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

Part D, Section 1, Column 6
Part D, Section 1, Column 7
Total (Line 3 minus Line 4 minus Line 5)

N O N E Fair Value Check

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

9. Total (Line 7 plus Line 8)

Part D’ SeCtlon 1’ COIumn 9 .......................................................

Potential Exposure Check

Part A, Section 1, Column 21

Part B’ SeCtion 1’ COlumn 20 .....................................................

SI14



Annual Statement for the year 2024 of the The Beacon Mutual 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 prioryear | 23m880 0 23me80p
2. Costof cash equivalents acquired | 209375869 | | 209375869 |
3' Accrual Of dlscount e [ T L
4. Unrealized valuation increase/(decrease) |0
5. Totalgain (loss)ondisposals oo
6. Deduct consideration received on disposals | 210798623 | | 210798623 |
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value |
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines
14243+4+5-6-748-9) 22206426 | 2229642 |
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 22,296,426 22,296,426

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

SI15
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Two story home offce buiding on 7 acres of land Warwick R |12/311998| 11252024 | 17078755 | | 8507928| 8860000 | 387486 | | | (367480) 1348644 | 829,669
Office building (2800 sq ft) on 3 acres of fand Warwick ([RIC | 06/30/2000 | 11/25/2024 | 1,221,684 | 886,327 (655000 XSS I R (asa4)y | 58000 59,348
0299999 Properties occupied by the reporting entity - Administrative * 18,300,439 9,394,255 9,515,000 402,920 (402,920) 1,406,644 889,017
[ I I
0399999 Total Properties occupied by the reporting entity 18,300,439 9,394,255 9,515,000 402,920 (402,920) 1,406,644 889,017
0699999 Totals 18,300,439 9,394,255 9,515,000 402,920 (402,920) 1,406,644 889,017
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3
Name Actual Cost Amount Book/Adjusted Additional Investment
Date of at Time of of Carrying Value Made After
Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Two story home office buidingon 7 acres of land ~ |Wawick R 04/17/2024 | Deslandes Construction Y IR - 122
0199999 Acquired by purchase 650,644

0399999 Totals

650,644




Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Book/ Current Foreign

Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying -Than- Total Total Foreign | Carrying Valu Amounts Gain Gain Gain Earned Repairs,

Description Name Improvements | Value Less Temporary | Current Year's| Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes i | Encumbrance | Current Year' | Impairment Change in B./A.C.V. Changein | Encumbrance During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized | Encumbrance | (11-9-10) B/AC.V. on Disposal Year Disposal Disposal Disposal Encumbrance Incurred

€03

0399999 Totals




Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
B NONE| |
Sl \ \ | I EEB™
3399999 Total Mortgages XXX
General Interrogatory:
1. Mortgages in good standing $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ )
4. Mortgages in process of foreclosure §

0 unpaid taxes $

0 unpaid taxes $

Ounpaid taxes §

0 interest due and
0 interest due and unp:
Oun

0 interest due and unpaid.

unpaid.
aid.
paid taxes §

O interest due

and unpaid.
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

6

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location
2 3
Loan
Number City State

Loan
Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

1"

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

1

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE BA - PART 1

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

2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation,
NAIC
Designation Book/Adjusted Current Year's | Current Year's Total
Name of Modifer and Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Foreign
Vendor or SVO Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentag
CUSIP Name General Adminiatrative | Originally | and Less Increase | (Amortization)/| Impairment | Interest and Change in Investment | for Additional of
Identificatio or Description Code City State Partner Symbol Acquired | Strateg| Actual Cost Fair Value |Encumbrances| (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership
- |Busiess Development Company of Rhode Isand | | Providence |RI | Business Development Companyof RI | | 05/01/2000 Coosoo00| o oveges| o tesss| 42| b | L o
1599999 Joint Venture, Partnership or Limited Liability Interests - Fixed Income Instruments - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated 50,000 18,868 18,868 42 XXX
6099999  Subtotal Unaffiliated 50,000 18,868 18,868 42 XXX
6299999 Totals 50,000 18,868 18,868 42 XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A A B 1ics os €S L 168
1B 2A 8% 268
1c A ‘S 8
A 8% a8
1E SAL B8 SC8
1F 6
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE BA - PART 2

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

CUsIP
Ident-
ification

Name
or Description

Location

5

Name of
Vendor or
General
Partner

6

Date
Originally
Acquired

Type
and
Strategy

Actual Cost
at Time of
Acquisition

9

Additional
Investment
Made After
Acquisition

10

Amount
of
Encumbrances

1

Percentage
of
Ownership

6299999 Totals
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other-Than- Capitalized Change in Foreign Carrying Foreign
CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred B./A.C.V. Exchange Value Less Exchange Realized Total
|dent- Name Nature of Originally | Disposal |Encumbrances,| Increase (Amortization)/ | Impairment Interest and (9+10- Changein | Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other 11+12) B/A.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income

6299999 Totals
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Annual Statement for the year 2024 of the The Beacon Mutual 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 1 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

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book/ Unrealized Current -Than- Exchange Amount Amount Stated

i SVO Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g| Bond | Adminiatrative Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate When & During Maturity

Identification Description Code | n| CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912810FF-0 |UNITED STATES TREASURYBOND |SD S MA | 208547\ 102906 | 2088125 | 2000000 | 2008813 | @0l || 8250|5423\ MN | 436331 105000 |09/2512003 | 11/1512028
912810-FT-0 | UNITED STATES TREASURYBOND O A | emso00| 90813|  4%9063 | 00000 | seTM4s| | ©645) L 4500 | 2678| FA | 8,499 22,500 | 1211812008 | 02/161203
912810-FT-0_ | UNITED STATES TREASURYBOND ol I R B 1A | 26000 | 90813| 189700 | 160,000 | - ereer | @) 4500 | 2678| FA | 2,720 7,200 | 1211812008 | 02/151203
S12810-RP5 | UNITED STATES TREASURYBOND o 1AL | daes2s| | 7sBs| 338344 | 450000 o adsg20| [ wl o 3000 [ 3017 MN | 1,753 13,500 | 1172112016 | 11/1512045
0019999999 U.S. Government - Issuer Obligations 3,375,072 XXX 3,055,232 3,110,000 3,232,665 (10,743) XXX XXX XXX 26,605 148,200 | XXX XXX
36179V-DN7 |GNMAIIPOOLMABI9 4| MAFE L e0501 | 87207| o se2TeT| 6224761 o e0SOT| | (74 | f 3000|1903 | MON| 1855|1865 | 01/0612020 | 01/20/2050
36296H-6-9 | GOVERNMENT NATL MTG ASSOC #691777 4| IAFE 37900 100458 | w26 | o arsT| w0 | @ol oo 5000 | 4188 | MON| 15 . 1,858 | 02126/200 | 07/1512038
3620C6-EG-6 | GOVERNMENT NATL MTG ASSOC #749935 4| 1AFE 36365 [ o4z | 3088 | | a4gst| B3| | @4 4000 | 3ATS|MON | 116 1,394 | 1012172010 | 14/16/2040
36241K-YZ:5_ | GOVERNMENT NATL MTG ASSOC #762528 4 | UaAFE | ode | seras| 8811 | | 2888| 20488 | o 5000 | 4321 MON| 120 1444 | 0212612009 | 01/16/2039
36179T-25-7. | GOVERNMENT NATL MTG ASSOC Il #MAS264 4 | 0UtAFE | 202601 | 93237 |  10%6472| 174936 | 1202601 | @od)| ] 4000 | 305 MON | 3,916 46,997 | 0612512018 | 06/20/2048
36179T-4P-7_ | GOVERNMENT NATL MTG ASSOC Il #MAS330 4 | tAFE | dosorr| o esder| 95848 | t02702| 105077 | @yl ] 4000 | 3077/ MON| 342 . 4,108 | 0712512018 | 07/2012048
‘36179T-7:5. | GOVERNMENT NATL MTG ASSOC Il #MAS308 4R 480036 | 93237 | . ads7se | o 47so0t| 4se03s | | (L) I DU B 4000 | 3009 | MON | 1504 | 19,124 | 08/07/2018 | 08/20/2048
0029999999 U.S. Government - Residential Mortgage-Backed Securities 2,540,945 XXX 2,278,958 2,478,801 2,540,623 (6,392) XXX XXX XXX 7,798 93590 | XXX XXX
38378B-UY-3 | GOVERNMENT NATIONAL MORTGAGE A 1258C 24 | IAFE | 2702625 91332 | 2443158 | 2675038 | 2678617| | @) | | 3130 3030 |MON| 6977 83,729 | 051612012 0211612053
38378K-RR-2 | GOVERNMENT NATIONAL MORTGAGE A 13 78 AF 24 | TAFE | 317003 o127 | 261383 | 308442| . stogel| | @l ] 2426|1989 | MON | 624 7,483 | 0500712013 | 03/16/2048
0039999999 U.S. Government - Commercial Mortgage-Backed Securities 3,019,718 XXX 2,724,511 2,983,480 2,989,478 (1,290) XXX XXX XXX 7,601 91,212 XXX XXX

I
0109999999 Subtotals — U.S. Governments 8,935,735 XXX 8,058,701 8,572,281 8,762,766 (18,425) XXX XXX XXX 42,004 333,002 [ XXX XXX
13063D-GE-2 |CALIFORNIAST | | |2 | 1CFE | 623251 93698 | | 487230 | 520000 Serd7T| | (4093 || 4800|1700 AO | 5980 23,920 | 1210712020 | 0410112038
20772K-FJ-3 |CONNECTICUTST - @ || | . MDFE__ 1 823710 99149] 991490 1000000 - ee3218) 4 600 332\ NA L 04/24/2019 | 03115/2025
S546417-DU-7 |LOUISIANAST T MCFE 250000\ - 88640 | - 221,600 | - 250,000 250000 1 b 16041 16044 JD | 334 . 4,010 110/02/2020) 06/01/2029
686053-CT-4 | OREGON ST SCHBRDS ASSN SHORT- oo MCFE ) 291105 0 101630 | 254075 250000 | 260926 ) Gesn 5680 32261 4D | 39 21,300 | 03/21/2019) 06/30/2028
882830-BH-4 | TEXAS ST TRANSPRTN COMMISSION Too) . MAFE | 250000 - 68.591( 71478 | 250000 250000 1 o f o0 2472 24721 AO | 1,545 . 6,180 | 071162020/ 10/01/2044
0419999999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations 2,238,066 XXX 2,125,873 2,270,000 2,321,621 12,436 XXX XXX XXX 7,898 55,410 XXX XXX
0509999999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 2,238,066 XXX 2,125,873 2,270,000 2,321,621 12,436 XXX XXX XXX 7,898 55,410 XXX XXX
101565-YR4 | BOULDER LARIMER &WELDCNTYSC  |SD | |2 | ~ 1BFE | 1000000 |  100041| 1000410 | 1000000 | 1000000 | | | | | 570|  5740| D | 255 57,400 | 051212010 | 1211512030
0247515 [BOWEMD 2| TAFE |0 250000| 79200 | 198000 | 250000 | 250000 | ||l 3000 | 3000 | o 3,750 7,500 | 10/3012019 | 07/01/2040
166792.KS-1. | CERRITOS CACMNTY CLGDIST 2| ACFE | 0 250000| 79946 | 199865 | 250000 | 250000 | | |l 20| 298| FA | 3,123 7,495 | 06/0512020 | 08/01/2038
189342H7-6 | CLOVIS CAUNIFSCHDIST 2| orcEE 250000 | 83227 | . 208068 | 250000 | 280000 | |00l 3257 | 3257 FA | 3303 8,143 | 10/31/2019 | 08/01/2037
230822-5Y5 |CUMBERLANDVLYPASCHDIST 2| ADFE | 20000 | 77e12| 194780 | 250000 | 250000 | | oooooofoooo 2402 | 242 WN | 79 . 6:230 | 1012112020 | 11/16/2035
385064-SR-2 | GRANBURY TXINDEP SCHDIST 2| 0 MAFE (|0 250000 | 91028 | 227870 | 280000| 250000 | | foooooooo| 2546 | 2846 | FA | 2652 . 16,365 | 0610412020 | 08/01/2038
396352-GY-6 | GREENVILLE OHCITY SCHDIST 2| 0 ABFE | 250000 74223 | | 186gB8| 260000 | 250000 | foooooooo| 31| 3st| Wo| 4426 8,853 | 10/31/2019 | 01/01/2051
406792-2U-4 |HAMDEN CT 2 1.GFE 490,375 92.084 460,420 500,000 492,643 291 5.200 5339 | FA 9,822 26,000 | 02/25/2015 | 08/15/2044
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A4008-MT-1 | KANE CNTY IL SCHDIST#13TAUR -~~~ ] oo 1CFE | . 500000 | =~ 82459\ 412295 500000 - 500000 b 4450 4150 JD L3 20,750 | 08/04/2016 06/01/2041
517138-YX-5 |LARIMERCNTY COSCHDIST#R-1P = | | | | .. MBFE ] 250000 =~ 96535| 241338 250,000 250000\ )b 0878 | 0878 JD | 9°8 2,195 | 10/09/2020 | 12/15/2025
549188-Z4-5 |LUBBOCKTX | 1BFE | 250000 88630 22575 | 250000 250000 o\ f o 1554 | 18540 FA | 1468 | 3,885 | 11/20/2020 | 02/15/2029
549188-Z5-2 |LUBBOCKTX | 1BFE | . 3%0000| = 85833 300416 | 350000 350000 o\ f oo 1604 16041 FA | 21210 5,614 | 11/20/2020 | 02/15/2030
540188-Z7-8 |LUBBOCKTX .. 2 TBFE | 300000~ 81743) 245229 | 300000 800000 o\ f oo 1804 18041 FA | 20451 5,412 | 11/20/2020 | 02/15/2032
554885N6-6 |MACOMBONTYMI -~ ] 2 tBFE | 250000 81625 | 204063 | 250,000 | 280000 | 0o 20190 20191 MN | sty 5,048 | 10/09/2020 | 11/01/2032
(624539-FA5 | MOUNTAINSIDENJSCHDIST -~ | | | . . .| ... 1DFE | . 750000 88.222| 661665 | 750,000 750000 | - bl 2083 | 20531 FA | 5817 | 15398 | 12/0212021 | 08/15/2029
(B4084F-NL-1 | NESHAMINY PASCHDIST | | || 1BFE | ... 255000 | - 90.345\ 230380 285000 285000 b 1720 7200 MNCp [ 4,386 | 06/17/2020| 11/01/2028
B4084F-NQ:0. [NESHAMINY PASCHDIST | 2 1BFE | | 250000 | 81646| 20415 | 250000 | 250000 | |0l ol 2000 2000 WN | 83 5,000 | 06/17/2020 | 11/01/2032
68567F-AL:8 |OREGONEDUDISTSFULLFATHE | 2. 1CFE | 350000 . 8099 | 34337 | 350000 | 350000 | oLl 4120 4120| W | 40| 21630 | 11/30/2018] 06/30/2029
0619999999 U.S. Political Subdivisions - Issuer Obligations 6,495,375 XXX 5,739,094 6,505,000 6,497,643 291 XXX XXX XXX 46,236 217,304 XXX XXX
[ T [

0709999999 Subtotals — U.S. Palitical Subdivisions of States, Territories and Possessions (Direct and Guarante 6,495,375 XXX 5,739,094 6,505,000 6,497,643 291 XXX XXX XXX 46,236 217,304 XXX XXX
010609-GG-4 | ALABAMA STPUBLIC SCH&CLGAU | | | | . TBFE | 250000 87485 218713 | 250000 250000 o\ b 1894 18941 JD | T 4,735 | 10/23/2020 06/01/2030
(010609-GJ-8 | ALABAMA STPUBLIC SCH&CLGAU 2 .. MBFE ] 250000 83878 | 209695 250000 | 250,000 @ b 21441 214410 0D | dry 5,360 | 10/23/2020 | 06/01/2032
(010831-BE-4 | ALAMEDA CNTY CAJTPWRS AUTHL 1 o ABFE | 712300\ 113390\ 566952 | 500000 671,593 | mong oo 70460 4084 WD | 2936 | 35230 | 03/05/2019 | 12/01/2044
02765U-CY-8 | AMERICAN MUNIPWR-OHIOINCOHR - -~~~ 1 C O TFFE | 391937 105690 311786 | 295000 365564 | @esl 64491 4a82| FA | TA8T| 19,025 | 09/26/2016 | 02/15/2044
[040654-XZ:3 | ARIZONA STTRANSPRTN BRDHIGHW =~ 1 o MBFE 1 250000 | - 91198\ 227,995 250000 250,000 b 2412 2M2 30150 6,030 | 01/10/2020 | 07/01/2029
047870-SN-1 | ATLANTA GA WTR & WSTWTRREVENU -~~~ 2 o MDFE 250000 |~ 79.786 | - 199465 - 250000 - 250,000 | b oo 2257\ 2257 MNC| “o | 5,643 | 10/15/2020 | 11/01/2035
[050589-RJ-1 | AUBURN UNIVAL GENFEE REVENUE 1 .. MDFE 1 788300 73285\ 732850 1000000 814283} - 99871 | 2831 435 JD 2109 | 25310 | 04/19/2022 | 06/01/2040
[13032U-D8-8 | CALIFORNIASTHLTHFACSFINGA = 1 .. MDFE ) 747720 0 90255\ - 676913 780000 | 748031 ¢ -2 I I I 4190 | 4219 JD 2819 31,425 | 04/06/2022 | 06/01/2037
13032U-XW-3 | CALIFORNIAST HLTHFACS FINGA = 1 . MDFE ] 250000 79803 | 199508 | 280,000 | - 250,000 f bl 25291 259 D | S11 6,323 | 10/28/2020 | 06/01/2035
[13034A-M5-6 | CALIFORNIA ST INFRASTRUCTURE &~~~ 2 o VAFE | 300000 | 81166 | 243498 | 300000 300000 | b 1986 1986 AO | 1490 1 5,958 | 12/03/2020 | 10/01/2032
[13034A-M6-4 | CALIFORNIA ST INFRASTRUCTURE &~~~ 2 o VAFE 280000 | 79081\ 97,703 | 250,000 250,000 | b 2086 | 2086 AO | 13040 5,215 | 12/03/2020 | 10/01/2033
130685-C8-1 | CALIFORNIA ST PUBLICWKSBRDL ~ =~~~ 1 U MDFE 337140 - Mers4y 279385 | 250000 295854 G130 ] 78041 44481 MS | 65031 19,510 | 03/13/2017 | 03/01/2035
[130795-54-0 | CALIFORNIA ST STWD CMNTYSDEV = | T ARE 562443 | 105982\ - 487517\ 460000| 536480 G T0) N I I 6400 | 40151 JD | 2453 29,440 1 09/22/2016 06/01/2039
155498-MJ-4 | CENTRLTXREGL MOBILITY AUTHR -~ | | | | 1GFE | . 740888|  87551) 656633 750000 - 743683\ ) L I N 23541 25806 Mo 8828 | 17,655 | 01/11/2022 | 01/01/2031
[160429-YQ-3 | CHARLESTON SC WTRWKS & SWRREV 2| . MAFE | 250000 72894\ - 181485 250000 | 250,000 1 b 2531 283 oo 3641 6,328 | 06/18/2020 | 01/01/2040
[172311-QD-7 | CINCINNATI OH WTR SYSREVENUE 2| MAFE | 254183 73829 184573 - 250000 | 2524894 o @) 2626 | 24441 0D | Sl 6,565 | 07/02/2020 | 12/01/2040
[172311-QE-5 | CINCINNATI OH WTR SYSREVENUE = 2. o VAFE | 280000 | - 67535\ - 189,098 | 280000 2800001 | b 27126 2726 O | 636 7,633 | 06/18/2020 | 12/01/2046
.196707-F5-7 | COLORADO STBRD OF GOVERNORSU T . MNCFE | 243088 77673 | 194183 250000 | 244516 33| 2950 | 3143 MS | 2458 | 7,375 | 10/29/2019 | 03/01/2039
[196707-HT-3 | COLORADO STBRD OF GOVERNORSU =~ oo ICGFE 421,225 - 101787 | 366255 | 3500000 374836 @ear o 59571 4241 MS | 6950 | 20,850 | 12/11/20121 03/01/2033
196711-LY-9 |COLORADOSTCOPS oo IBFE 1785564 | 102341 1842138 1800000 | 796749\ e oo 6.250 |~ 6323) MS | 31251 112,500 | 07/16/2009 | 09/15/2029
196479-C3-1 | COLORADO STHSG&FINAUTH = 2| MARE 384541 850511 32,706 38441 3441 3030 | 3030 | MON | 97 ... 1,165]08117/2017] 09/01/2047
23503C-AN-7 | DALLAS-FORT WORTH TXINTERNATI =~ o .  MEFE 1 750000) 86868 651510 | 780,000\ - 750000 ( oo b 4507 | 4807 | MNCf 5634 | 33,803 | 04/06/2022 | 11/01/2051
353406-SU-6 | FRANKLIN CNTY WAPUBLIC UTILIT =~ 2| .  MEFE | 250000 80216 | 200540 | 250000 | 250,000 | b 24011 2400 MS | 20010 6,003 | 12/04/2020 | 09/01/2034
373541-Z9-5 | GEORGIASTMUNIELECAUTH 1 o WFFE | 998000 | 100000 | 1000000 1000000} ~ 1,000000( o L T I 4630 48511 | 23,150 | 46,300 | 01/05/2012/ 01/01/2025
387883-YM-7 | GRANT CNTY WAPUBLICUTILDIST = T .. MNCFE | 270000 | 91845\ 247982 270000 | 270,000\ b 24281 2428\ | 3218 6,556 | 01/08/2020 | 01/01/2029
389532-FW-7 | GRAYS HARBOR CNTY WAPUBLICUT =~ oo MEFEC 4418421 - 1080211 372672 - 3450000 - 4127200 @8l 6.707 | 44700 J "S- 23,139 1 08/16/2017 07/01/2040
389532-KF-8 | GRAYS HARBOR CNTY WA PUBLIC UT 1 1.EFE 345,000 98.417 339,539 345,000 345,000 1.311 1311 3 2,261 4,523 | 10/09/2020 | 07/01/2025
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A1978C-AS-4 | HAWAII ST ARPTS SYS CUSTOMER oo MEFEC 500000 | 84285 | 421425| 500000 | . 800000 ..l ol e d I R 10360 20,720 1 07113/2017 07/01/2047
454898-QY-6 | INDIANA ST MUNI PWR AGY oo MEFE 12904870 981731 2945190 | 3000000 | 2935022\ | L I N 5.594 58201 W 83910 167,820 | 05/02/2011) 01/01/2042
485428-2Y-5 | KANSAS ST DEV FIN AUTH REVENUE | 1. | ADFE | 569705 101729 | 50845 | 500000 | . s3tes4 | | @S9 5.501 42031 MN | 4,584 27,505 | 1111812014 050112034
4B44E-DS-3 | KENNER LA SALES TAX REVENUE . ICFE | 450,000 896611 403475| 450,000 - 450000\ o)L 2,071 A I m 19,320 | 12/04/2020| 06/01/2029
517039-XV-0. | LAREDO TX WTRWKS SWR SYS REVEN, ~...|.. MBFE | 250,000 91578 | 228945| 250000 | 280000 | Lo || 1729 17290 MS | 1441 4,323 1 10/28/2020 03/01/2028
549233EA8 | LUBBOCK TX WTR & WSTWTR SYS RE 2. .. MCFE | 250000 81654 | 204135| 250000 280000 | Lo || 1.954 A4 FA L 1,845 4,885 | 11/2012020| 02/15/2032
575832-TX-8 | MASSACHUSETTS ST CLG BLDG AUTH T .. MCFE ] 1737120 100210 | 1603360 | 1600000 | 1680429 | | GA0 ] 5.932 S313 1 MN | 15,819 94,912 1 05/20/2010| 05/01/2040
57587G-DF-9. | MASSACHUSETTS STHSGFINAGYH 2| MCFEC 215000 | 78906 | . 169648| 215000 | 215000 | bl 2563 2563 | JD | a0 5,510 | 12/04/2020 | 12/01/2035
592481-LV-5 | MET SAINT LOUIS MO SWR DISTWS oo MBFE_ | 257,088 764791 190448 250,000 - 253691 | (0] T I 3.259 28941 MN | 1,358 8,148 | 06/11/2020| 05/01/2045
59333P-W2-0 | MIAMI-DADE CNTY FL AVIATION RE 2| . MEFE ] 250,000 82863 | 20758| 250000 | 280000 ol || 3.856 3856 | AO | 2,410 9,640 | 08/04/2016 ) 10/01/2041
59334P-JT-5 | MIAMI-DADE CNTY FL TRANSITSAL 2| . MCFE ] 247500 71635 | 179088 | 250000 | 247978| | LA I I I 2,600 2669 3,250 6,500 | 08/13/2020 07/01/2042
59334D-LS-1. | MIAMI-DADE CNTY FL WTR & SWRR 2 | . MDFE ] 520338 799141 399570 500,000 - S11185) | @©nNf 3.490 2969 | AO | 4,363 17,450 | 08/26/2020 | 10/01/2042
594615-HU-3 | MICHIGAN ST BLDG AUTH REVENUE T .. MCFE | 247683 82932 | 207330| 250000 | 248809 | | 040 1.812 1906 | AO | 956 4,530 | 10/27/2020| 10115/2031
5Q447T-XW-8 | MICHIGAN ST FINAUTHREVENUE T .. ADFE ] 269,843 85906 | 214765 250000 263507} ] L] I I I 3.084 2364 D | 643 7,710 | 06/15/2020| 12/01/2034
594654-K)-3 | MICHIGAN STHSG DEVAUTHSFMT 2| MCFEC 250000 | 78060 | 195150 | 260000 | 250000 | ..l ool 3489 | 34891 JD | (£ 8,723 | 06/04/2020 | 12/01/2040
594712-PP-0 | MICHIGAN ST UNIV REVENUES . oo MCFE 15312881 102526 1281575) 1250000 | - 1376978\ - @983 6.173 39551 FA | 29,150 77,163 ] 03117/2017 02/15/2050
61075T-WU-8 | MONROE CNTY NY INDL DEV CORP R, | .  MDFE_{  771098) 100348 752610| 750,000 | 769237 | a8 5.130 AT W 19,238 20,520 | 12/21/2023 07/01/2033
63948W-AR-3 | NDSU RESEARCH & TECHNOLOGY PAR 1. | MEFE | .250000|  93120| 232800 | 250000 | 260000 | || 3.541 3541 MN 1475 8,853 | 07152016 05/01/2032
64542W-BJ-8 | NEW HOPE CULTURAL EDU FACS FIN 2 | . MCFE ] . 250000 85088 | 212845 | 250000 | 250000 |00 fooooo | 4,032 40321 AC | 2,520 10,080 | 11/03/2016 | 04/01/2041
64542W-BK-5 | NEW HOPE CULTURAL EDU FACS FIN 2. ... MCFE | 1000000 83435 | 834380 | 1000000 | 1000000 | | b 4232 42321 AO | 10,580 42,320 | 11/03/2016 | 04/01/2048
64990G-GK-2 | NEW YORK ST DORM AUTH REVENUES, 2. . MEFE | 278593 80402 | 223505 | 250000 | o 263873 | | @GS 4.946 3326 FA | 5,152 12,365 | 06/17/2020 | 08/01/2048
649902-T2-9 | NEW YORK ST DORM AUTH STPERSO oo MBFEC 1084270 | 100821 | 1005210 | 1000000 | 1035898 | | (GE)] E I I 55001 4046 MS | 181940 55,000 | 04/25/20221 03/15/2030
64988Y-HP-5 | NEW YORK ST MTGE AGY HOMEOWNER 2| . MBFE 250,000 671381 167845| 250,000 - 250000\ o) o b 3.100 34001 AO | 1,938 7,750 | 09/02/2020 | 10/01/2045
64988Y-HQ-3 | NEW YORK ST MTGE AGY HOMEOWNER 2 | . M\BFE | . 65000 es2r1| 44376 | 85000 65000 | 3.200 32001 AO | 520 2,080 | 09/02/2020 | 10/01/2050
/650009-S6-1. | NEW YORK ST THRUWAY AUTH 1o | MEFE | 251163 799100 199775 250,000 - 250631 | may 3.500 34451 W 4,375 8,750 | 10/22/2019 | 01/01/2042
66353L:DP-9. | NORTHAMPTON CNTY PA GEN PURPOS 1| MEFE | 250000 66994 | t7485| 250000 | 280000 Lo || 3.130 34301 MN | 1,304 7,825 | 09/18/2020| 11/01/2050
679111-ZW-7 | OKLAHOMA ST TURNPIKE AUTH 1 . IDFE | 253170 80026 | 222565| 250000 | 281615 | @ 1.622 1455 1 0 2,028 4,055 1 11/3012020| 01/01/2029
681810-NM-5 | OMAHA NE SANTN SWR REVENUE. . ... MCFE | . 250000 86332 | 215830 | 250000 | 280000 Lol | 1.674 16741 AO | 1,046 4,185 | 10/15/2020 04/01/2030
681810-NU-7 | OMAHANE SANTN SWRREVENUE -~~~ 2| MCFEC 250000 | 75.968| 189920 | 280000 | 250000 | ..l o ol 24541 24541 AO | 1834 6,135 | 10/15/2020 | 04/01/2037
681810-NV-5 | OMAHA NE SANTN SWR REVENUE, 2 | . MCFE_ ] . 250,000 7s21m) 1880431 250,000 -0 250000\ o) 2554 25541 AO | 1,596 6,385 1 10/15/2020| 04/01/2038
68608W-AH-5 | OREGON ST UNIV GENREVENUE .. IDFE | 260933 76350 | 190898 | 250000 | 23885| | e 3.750 30301 AO | 2,344 9,375 | 06/22/2020| 04/01/2049
69674P-AP-9. | PALMDALE CA WTR DIST WTR REVEN 2 | . MCFE ] . 250000 83836 | 209590 | 250000 | 260000 | | || 2,961 29611 AO | 1,851 7,403 | 10/21/2020| 10/01/2034
702528-JD-3 | PASCO CNTY FL SCH BRD COPS . o, MEFE | 250,000 944081 236020 250,000 - 250000\ o) b 5.000 50001 JD | 1,042 12,500 | 11/21/2014 | 12/01/2037
700223-A2-7 | PENNSYLVANIA ST TURNPIKE COMMI 1 .. ADFE | 855218 96884 | 726630 | 750000 | g88t9( | @850) o] 5511 465 oD | 3444 41,333 | 0111712012 12/01/2045
700224-V7-1 | PENNSYLVANIA ST TURNPIKE COMMI 2. .. ADFE | 250,00 77596 | 193990 - 250000 250,000 - o p b 3.579 35791 JD | 746 8,048 | 10/25/2019] 12/01/2043
709235-T7-0 | PENNSYLVANIASTUNIV = oo ICGEE 257460 | 71218| 178045 | 260000 | 286073 | . | (220 I I 2790 | 2596 | MS | 235 6,975 | 06/24/2020 | 09/01/2043
720653-PW-8 | PIERCE CNTY WASWRREVENUE oo MCRE 400000 | -~ 92112| 368448 | 400000 - 400000 b 1287 AT FACL 2062 4,948 | 10/09/2020 08/01/2027
73209G-AZ-3 | POMONA CA REVENUE 2 | . MDFE ] 1500000 81758 | 1226370 | 1,500,000 | - 1,500,000\ o) b 4.050 4050 | MN | 10,125 60,750 | 04/21/2017 05/01/2047
T3474T-AT-7 | PORT OF MORROW OR TRANSMISSION oo ICFE | 748750 72967 | 54T253| 750000 | 748996| | -l I I 2,543 25541 MS | 6,358 19,073 | 06/18/2020 | 09/01/2040
751120FQ-4 | RALEIGH NC LTD OBLIG L 2 | . M\BFE | . 450000 76085 | 342248| 450000 | 480000 | Lo 2,791 27911 A0 | 3,140 12,560 | 06/04/2020 | 10/01/2038
76221T-NA-3 | RHODE ISLAND STHSG & MTGEFIN 2. . ACFE | 250000 | 75509 | 188773 | 260000| 250000 | b0 Lo ool 2,993 29931 AO | 1,871 7,483 | 08/26/2020| 10/01/2038
768874-SG-5 | RIVERSIDE CA ELEC REVENUE 1 1.DFE 364,610 116.911 292,278 250,000 334,350 (4,569) 7.605 4.276 | AO 4,753 19,013 | 05/24/2017 | 10/01/2040
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T6913C-BF-5 | RIVERSIDE CNTY CAPENSNOBLG = oo ICGEE 250000 | - 88572\ 221430 250000 250,000 b 38181 38181 FA | 36061 9,545 | 04/23/2020 | 02/15/2038
_786089-J)-2 | SACRAMENTO CAWTRREVENUE = T . IBFE | 260695 80880 | 224700 250,000 - 255912 | 2080 2497|1668 | MS | 1,831 . 5,493 | 12/07/2020 09/01/2029
786089-JK-0 | SACRAMENTO CAWTRREVENUE | .  IDFE | 261768 88178 220445] = 250,000 257,900 S N I I 2297|1788 MS | 1,914 . 5,743 | 12/07/2020 09/01/2030
T9765R-TK-5 | SAN FRANCISCO CITY & CNTY CAP T . MDFE | 3299041 102652 272028 = 265000 | 307284\ | B39 6.000 | 4088 MN [ 2,650 15,900 | 03/24/2017 11/01/2040
798736-AP-9 | SANLUIS UNITWESTLANDS WTRDI -~~~ oo . MEFE | 250000) 0 80045) 20013 | 250,000 | -~ 250,000 ( | b 3487 | 3487 MS | 2,906 . 8718 1 06/05/2020| 09/01/2040
875682-GQ-3 | TANGIPAHOA PARISHLAWTRDISTR =~~~ 2. .. MNCFE | 246683 | 76893 | 192233 280000 | 2473144 [ N IS 32501 3347 oD | 677 . 8125 06/10/2020| 12/01/2040
880591-CJ-9 | TENNVALLEY AUTHORITY . o MAFE | 432280\ 101958 | 407833\ 400000 - doterr) ) @200 ] 6750 631 MN | 4,500 27,000 | 03/03/1999 11/01/2025
B88213A-PAT | TEXASSTA&MUNIVREVENUES T MARE 503,150 |~ 86.151) 430755\ 500000| 501509 o p @of ] 4o A1zt MNCE 26811 20,985 1 03/06/2019] 05/15/2048
882669-BU-7 | TEXAS STPUBLIC FINAUTHLEASE = ~...|.. MBFE | 1000000 96500 | 985000 | = 1,000,000 -~ 1,000000\ o) b 0.926 | 0826 FA [ 3,858 . 9,260 | 12111/20201 02/01/2026
898735-T2:8 | TUCSONAZCOPS .. IDFE | 500000 956221 478110 500,000 -~ 800000\ o) o oL 1398 13081 W 3,495 . 6,990 | 1211120201 07/01/2026
914440-KK-7 | UNIV OF MASSACHUSETTS MABLDG 2| MCGFE 0 17301 1000851 150131 15000 15000 0 65731 4010 MN | 164 .. 986/ 05/29/2012 05/01/2039
914440-UU-4 | UNIV OF MASSACHUSETTS MABLDGA 2 | MNGFE | 973700 88798 | 901300 1015000 | - e&1014¢ oo 2762 3646 | 4082 MN [ 6,168 37,007 | 04112/2022] 11/01/2034
915200-TT-6 | UNIV OF VERMONT & STAGRICCLG T .. \DFE |~ 651866 | 107009 | =~ 588550 | 550000 = 628442} | @A) 6428 |  5225| AO | 8,839 35,354 | 0111720121 10/01/2044
923078-DG-1 | VENTURACNTY CAPUBLICFING AU~~~ T o ABFE | 250000 | 78849\ 197123 | 250000 - 250,000 | b oo 2812 28121 MN | 1,172 . 7,030 | 06/04/2020 11/01/2036
928172:78-5 | VIRGINIA STPUBLICBLDG AUTHP =~ oo MBEEC 26175 | 79428\ - 198570\ 250000 262792 (1)) I I I 3273 | 28181 FA | 34091 8,183 | 04/28/2020 | 08/01/2040
92818H-S)-1. | VIRGINIA ST PUBLIC SCHAUTHSC 2| ABFE | 2440  7i74s| 19433 | 250000 | 245716 | ool ] 200 [ 2250 FA | 2,13 5,125 | 1012112020 | 08/01/2034
92818N-HZ4 |VIRGINIA STRESOURCES AUTHINF 2| MAFE | 250000 | 78495 | 196238 | 250000 | 250000 | |0 ool foo 3320|330 WN | 1,383 8300 | 10/3012019 | 11/01/2042
0819999999 U.S. Special Revenue - Issuer Obligations 40,836,336 XXX 35,622,507 39,408,454 40,216,228 (86,819) XXX XXX XXX 458,625 1,600,866 XXX XXX
31396V-4B-1 | FANNIEMAEO7S8FG 4 ) U TARE 145831 98833| HA13y 145831 w883\ 5003 | 5005 MON| (3 828 | 05/15/2007 | 06/25/2037
3136AB-PH-7 | FANNIEMAE 12100AY 4 ) NARE L 4929489 | - 93195 | 4379819\ - 4699647| 4741576 | as834) 3000 2577 MON | 1,749 140,989 | 11/20/2012 | 09/25/2032
3128M4-CP-6 | FEDERAL HOME LN MTG CORP #G02478 4 ] TAFE 2941 101788 30431 2911 20470 SV 5500 | 5821 MON| 14 .. 165 051162007 | 12/01/2036
3128PR-FA-2 | FEDERAL HOME LN MTG CORP#J11961 4 | VAFE 15431 1000001 1483 14831 [l D I awy 4500 | 3164 MON | 6 ... 67 03/25/2010] 04/01/2025
3128PR-M7-1 | FEDERAL HOME LN MTG CORP#J12182 4. .. MAFE 3846 | 998mT| 37090 SZACH I A T GO 4500 3367 | MON | 14 .. 167 | 04/2012010| 05/01/2025
3128PT-7B-5 | FEDERAL HOME LN MTG CORP #J14490 =~ 4. U VAFE 8327 99027 8232 83131 8313 3500 | 3413|MON| 24 .. 291 0172012011 02/01/2026
3128PV-BD-1 | FEDERAL HOME LN MTG CORP #J15436 4. o VAFE At es748| 4480 | 453 4568 | | (5] I I I 4000 | 2722 | MON | 15 .. 181 06/13/2011 05/01/2026
31410G-ME-0 | FEDERAL NATIONAL MTG ASSOC #888757 =~ 4 ) MARE 1708 | 102375 [ELN 1691 1708 OF 7594 TASSIMONY (3 1121 10/18/2007 09/01/2037
31413)-FD-1 | FEDERAL NATIONAL MTG ASSOC #946664 4 ) TARE 1997 o fotedry 20241 1988 [ D I OF TATS | 7235 MON| L3 129 1 08/23/2007 09/01/2037
31396H-J8-3 | FREDDIEMAC 3114 PF 4 ) NAFE 0 T85%2 985181 69721 781291 785260 | (G571 I I I 49211 4782\ MON | 178 . 4,514 1 021142007 | 02/15/2036
3137AU-RR-2 | FREDDIEMAC 4114 LM 4 ) NAFE 986,506 92988 | 885107 | 951853\ 958108 | @210 3000 | 2685 MON | 2,380 28,55 | 11/2012012] 10115/2032
31407B-Wy-1 |UMBS - POOL 826063 4. | VAFE 31,194 9%8872| 321841 32862 CUSTAN I 6 | 5000 | 5972 | MON | 136 . 1,628 | 03/08/2006 07/01/2035
3138ED-2V-2 |UMBS - POOL AKBSS7 4. o VAFE 50,590 91463 | 43330 47374 4150\ @of o 3500 | 2499 | MON | 138 . 1,658 | 1211120121 04/01/2042
3138M6-R2:5 |UMBS -POOL AP3204 4. o VAFE 18,991 97458 | 17829 182931 184841 | ()] N I 2500 | 1852 | MON | 38 .. 45T | 07113/2012] 08/01/2027
3138WO-RB-7 |UMBS-POOL AR3181 4 ) U TARE 57685|  86895| 48083 | 553001 S0 I @20 3000 | 2160 | MON |~~~ 88 1,659 | 04/09/2013) 03/01/2043
3138W1-3L-9 |UMBS-POOL AR4402 A AR 125851 972001 nres| 121010 12222 aony o 2500 1684 | MON | =l 303 | 02/08/2013 | 02/01/2028
3138WG6E-9 |UMBS - POOL AST168 SO | (4 . . MAFE | 1379798 90568 | 1185380 | 1308834\ 1379798 | | ©098) 3500 | 23841 MON | 3817 45,809 | 06/07/2016 05/01/2046
3140FP-C9-8 |UMBS-POOL BE369S 4 ) VAFE 240676 89933 | 211880 235596\ 240676 | | @) 3500 | 2638 | MON | 687 . 8,246 | 0530120191 06/01/2047
3140GY-GZ6 |UMBS -POOL BHO215 4. | VAFE 181,39 89669 | 1%8d472| 176729 181396 (€70] N IS 3500 | 2608 | MON | 515 . 6,186 | 06/05/2019] 01/01/2048
3140H3-CU-8 |UMBS-POOLBJ1SS2 4. C L VAFE ) 128083 89848 | 113632\ 126472 128053 | | (4] I I I 3500 | 295 | MON | 369 . 4,426 | 04/04120191 10/01/2047
3140HG-HH-3 |UMBS -POOL BK2931 4. CUVAFE ) 1411917 89228 | 1254183 | 1405591 1460180 ] asoony oo 2000 | 1008 | MON | 2,343 28,112 | 12182020 08/01/2035
3140KL-JF-0 | UMBS - POOL BQ1161 4 1.AFE 1,099,198 82.200 856,814 1,042,357 1,099,198 (5,169) 2.500 1.678 | MON 2,172 26,059 | 08/05/2020 | 08/01/2050
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3140Q7-L4-7 |UMBS - POOL CAO346 4 ) TARE L 136554 | 95740 1246041 1301481 1865541 ] ()] I I 4500 2569 | MON | ~ 88 5,857 | 05/08/2019 | 09/01/2047
3140Q9-NW-9 | UMBS - POOL CA2204 4 ] TAFE 22,119 954041 20281 22741 2090 (4020 N I 4.500 25221 MON | 80 . 957 | 02132019 08/01/2048
3140Q9-P9-8 | UMBS - POOL CA2247 4 ] TAFE 138,006 924571 129160 | 139,697 | 1380061 L L I I 3.500 38431 MON | 407 4,889 1 10/09/2018 08/01/2038
31400A-NA-4 | UMBS - POOL CA3084 4 | NARE | 789N 913891 700390 766391 [C20N I aenl 4.000 2514 1 MON | 255 3,086 | 03/21/2019] 02/01/2049
3140QP-2F-3 | UMBS - POOL CBA373 4 | NARE | 12611930 913261 1164906 | 1275543 | 12621410 f (2753 I I B 4.000 41241 MON| 4,252 51,022 | 08/25/2022] 08/01/2052
3140QT-CD-9 | UMBS - POOL CB7267 o VAFE ) 7898TT | 101646 | 821,281 . 807983 o Te9gTT | ol LA N A R 6.000 8319  MON| 4,040 48,479 | 1011812023 | 10/01/2053
3140QV-LC-6 | UMBS - POOL CB9322 - C O VAFE ) 1234420 99097 | 1216803 | 1227896 ) 1.234415) © . 5.500 5376 | MON | 5,628 5,628 | 11/05/2024| 10/01/2054
3140X7-XJ-3 |UMBS - POOL FM4280 4 ) NARE L 1426964 | 78473 1081002] 1377669 | 1418840\ @rae)l 2000 1528 | MON | 2206 | 27,553 1 09/09/20201 09/01/2050
3140X8-KJ-5 | UMBS - POOL FM4796 4 ) TARE 2244317 790621 1702316 2153145\ 2227744 | ©102F 2.000 1449 | MON | =~ 3,589 43,063 | 11/2012020| 11/01/2050
3140XL-A4-0 | UMBS - POOL FS4526 .. MAFE ] 665902 99782 695235 656,668 | 665902\ | @nf oo 5.500 5263 | MON| 3,010 36,117  06/06/2023| 05/01/2053
3140XR-2N-4 | UMBS - POOL FS9780 .. MAFE ] 1014538 100008 | 998,706 | 998622  1014538| | f 5.500 SA9TIMON | 4,517 12/06/2024 | 10/01/2054
3140XR-2P-9 | UMBS - POOL FS9781 | MAFE L 1510671 990951 1477385\ 1490871\ - AS10671\ )b 5.500 5234 | MON | 6,833 ... | 121012024 ] 11/01/2054
31418C-XM-1 | UMBS - POOL MA3383 4. CUVAFE ) 123747 89599 | 108386 | 120968) 1234 @l 3.500 2483 | MON | 353 4,234 1 06111/2019] 06/01/2048
3133A8-MR-5 | UMBS - POOL QB2168 4. o VAFE ) 1,006,352 78466 | 763168 | 972615 1006352 | ] I I I 2.000 1480 | MON | = 1,621 19,452 | 08/11/2020 | 08/01/2050
3133AAHO-6 |UMBS-POOL @B38S6 4 ) NARE L 2332230 | 78465 | 1773108\ 2250788 | 2326036 | @Ol ] 2000 1572 | MON |~ 3766 45,195 | 09/23/2020 09/01/2050
3133KG-PY-8 | UMBS - POOL RA1339 4 ) NAFE | 860,680 86d21|  TMr7o1) 830572\ - 80680 | | @860 ] 3.000 22441 MON |~ 2,076 24917 1 0210120201 09/01/2049
3133KY-VK-2 | UMBS - POOL RB5118 4 ) NARE L TS2047 83805| 613663 732254\ 748686 | | s 2,000 1574 MON |~ 1,220 14,645 | 08/24/2021 | 07/01/2041
3142GQ-CG-5 | UMBS - POOL RJ0070 . MAFE ] 1832744 99550 | 1586585 | 1593755 | 1832976\ | 48290 5.500 6.088 | MON | 7,305 87,656 | 10/06/2023| 10/01/2053
3142GRKX-7 | UMBS - POOL RJ1209 .. MAFE ] 1,169,965 99375 | 1188273 | 1195748 | 1170286\ | (22 I I I 5.500 STSTIMON| 5,481 43,844 | 04/25/2024 04/01/2054
3142GRVA5 | UMBS - POOL RJ1508 C U MAFE 910401 96558 | 904502\ - 93674T| 910401} 82 5.000 5355 | MON | 3,803 23,419 | 06/27/2024] 05/01/2054
3142GS-55-3 | UMBS - POOL RJ2656 - CUVAFE ) 972640 96821 | 961016 | 992569 | 9726401 | (s N IS 5.000 5232 | MON | 4,136 8,271 1 10/29/20241 10/01/2054
3132DN-FV-0 | UMBS - POOL SD1080 4 | NARE L 1020262 | 85743 931883 | 10868311 1027004\ - 66381 | 3000 3788 MON | anry 32,605 | 07/06/2022] 05/01/2052
3132DP-TC-2 | UMBS - POOL SD2347 .. MAFE 1 1,001,69 99886 | 1046157 1,047,354\ - 1001696 | s012z 5.500 84541 MON | 4,800 57,604 | 10/27/2023] 02/01/2053
3132E0-R4-6 | UMBS - POOL SD4107 o MAFE 1 916399 97641) 891989 913544 - 916398\ | (520) I IS I 5.000 4898 | MON| 3,806 7,613 1 1016120241 10/01/2053
3132DT-DS-6 | UMBS - POOL SD5513 . MAFE L 923216 94980\ 894627 | 941907 | 9232634 L I N 4.500 ATSZIMONY| 3,532 14,129 | 08/1212024 | 02/01/2053
3132DT-Q4-5 | UMBS - POOL SD5875 S| WAFE ) 14842131 0 100072 1441583 ) 1440546 | - 1484122 | (L] I I 5.500 4973 MON | 6,603 13,205 | 10/03/2024 | 06/01/2054
3132DV-7B-5 | UMBS - POOL SD8090 4. C VAFE 881161 78501 1418052\ - 1806404 - 1860630 | @o8e)l ol 2,000 ASTTIMONY 3,01 36,128 | 08/26/2020 09/01/2050
31329J-P2-7 | UMBS - POOL ZA1341 4. o VAFE 77,461 87795 66,714 75989 mss amp oo 3.000 26711 MON Y| 190 2,280 | 08117/2012 09/01/2042
31329K-X3-3 |UMBS - POOL ZA2498 4 ) TARE L 186,008 | 92456\ 171279) 185256 | 186008 L (0621 I I R 3500 3324 MON| S0 6,484 | 05/24/2018 | 03/01/2038
31329Q-N6-4 | UMBS - POOL ZA6713 4 ) NAFE 0 deT2% 89033 | 405181 450538\ - 467292\ | (0] N IS I 3.500 2116 | MON |~ 1,314 15,769 | 09/1212019 | 04/01/2049
31329Q-ZH-7 | UMBS - POOL ZA7044 4 ) NAFE 0 1.087.193 92025| 933673 | 1004757\ - 1057193 | BSOS 4.000 2150 | MON |~ 3,349 40,190 | 1211612019 06/01/2049
3131X6-ZA-1 | UMBS - POOL ZK3437 4 ) NARE L 2450 981481 2288\ 2831 23510 @) 4.000 2534 1 MON | 8 .. 93 08/02/2011] 08/01/2026
3131XH-5N-2 | UMBS - POOL ZL.2653 4 | NAFE | 213,566 91463 | 188132 205691\ 212703\ | ©e) | 3.500 2846 | MON | 600 7,199 | 02/02/2012] 02/01/2042
S3131XJ-LP-5 | UMBS - POOL ZL3034 4. U VAFE 119,944 91145\ 105150 | - 115366 ) mesAd ()] N I 3.500 2626 | MON | 336 4,038 | 05/07/2012 05/01/2042
3131XJ-ZB-1 | UMBS - POOL ZL.3438 4. o VAFE 23678 91463 | 20358 | 0 22288) 2678 ). 3.500 225 MON | 65 . 179 | 1211112012 08/01/2042
3132A4-6H-6 |UMBS - POOL Z84472 4 ) TARE L 112833 91469 98,730 1079391 m2833Y ()] I I I 35001 2511 MON | AL 3,778 | 12/11/2012 02/01/2042
3132A4-6K-9 |UMBS - POOL 284474~~~ 4 ) U TARE 393761 914e8| 33856 | 370141 361 @40 3500 2228 | MON | 08 1,295 | 12111/2012] 03/01/2042
3132A4-78-8 | UMBS - POOL Z54490 4 ] TAFE 54,449 877951 46881 | 53398| S44490 L aonr 3.000 26141 MON | 134 1,602 | 06/12/2012] 07/01/2042
3132A4-TK-8 | UMBS - POOL Z54498 4| VAFE 30,231 877921 25307 28825 | 00791 (407 I I I 3.000 229 | MON| T2 865 | 121112012 10/01/2042
0829999999 U.S. Special Revenue - Residential Mortgage-Backed Securities 40,481,798 XXX 36,114,688 39,747,216 40,223,814 (65,167) XXX XXX XXX 121,609 1,044,462 XXX XXX
I [ [
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0909999999 Subtotals — U.S. Special Revenue 81,318,134 XXX 71,737,195 79,155,670 80,440,042 (151,986) XXX XXX XXX 580,234 2,645,328 XXX XXX
00287Y-AQ-2 |ABBVIEINC o] . 1GFE | 998250 99610 996102 1000000 = 9998241 o f 02 ] 3600 36201 MN 4,700 36,000 | 05/05/2015) 05/14/2025
00287Y-CX'5 |ABBVEINC T 2CFE | 1884547 99.752 | - 1745867 | 1,750,000 | 1750000 | - @9098) 3800 2036 MS | 19,581 66,500 | 051412020/ 03/15/2025
025816-DW-6 | AMERICANEXPRESSCO oo MFFE 1 1521,030 98.661) 1479918 1500000\ - 1520882 ) @y 52841 5097 W Ml 12/12120241 07126/2035
(040555-CT-9 | ARIZONAPUBLIC SERVICE = T .. 2AFE | 2030580 817981 1635950 | 2000000 | - 2025443 | (U] I I 4350 | 4256 | MN | 1117 87,000 | 0311612017 11/15/2045
(04351L-AB-6 |ASCENSIONHEALTH T ICRE 245588 - 79631) 199077 - 250000 - 246286 ) | o4 39451 40481 MN | 12601 9,863 | 05/23/2017 | 11/15/2046
00206R-MM-1|AT&TINC T 2BFE 7367701 - 80712) 807119} - 1000000 - 7762190 ) B4l 2550\ 58001 JD | 2125\ 25,500 | 10/25/2022| 12/01/2033
(053015-AE-3 | AUTOMATIC DATAPROGESSNG o). . IDFE | 790058 99214~ TA4107| - 7500001 783020 @530 o 3375|2467 MS | 7453 25,313 | 0311012020/ 09/15/2025
06051G-JK-6 | BANKOF AMERICACORP T MGFE | 2954295 97005 | - 2912850 3000000 2990457 | | mes2| o LT I L I O I 6,683 35,810 | 11/23/2021) 10/24/2026
06051G-LH-0 | BANKOF AMERICACORP T MEFE | 1250000 99349 1241858 | 1,250,000 1250000 | b 5288 |  5288| AO | 12,118 66,100 | 0411912023 | 04/25/2034
06406R-BH-9 | BANK OF NYMELLONCORP 2 | . MFFE ] 1000000 93882) 938819 1000000 - 1,000000\ o) 4289\ 4289 JD | 2,145 42,890 | 06/08/2022| 06/13/2033
0B406R-BR-7 | BANK OF NY MELLONCORP 2 | . MDFE ] 1250000 976811 1221016 1250000 - 1.250000\ oo b 4967\ 497 AO | 11,210 62,088 | 04192023 | 04/26/2034
OM7TTMABS |BAXALTAING T ZAFE L 89302\ 99849 f 89684 | 90000 - 89965\ . L [ 4000 -~ 40831 JD | L 3,600 | 06/18/2015 | 06/23/2025
075887-8G:3 |BECTONDICKINSONANDCO T 2BFE 196,000 | 86162 | - 168878 | 196000} 196000 4685\ 46851 JD | 4081 9,183 | 12/04/2014 | 12/15/2044
O778FP-AJ8 |BELLCANADA At 2BFE 1 1019130 68960 | 1034399 1500000 1027423} 6615 ] 3850 59991 FA | 20,683 54,750 | 09/27/2023 | 08/15/2052
OS565E-BK-0 |BMWUS CAPITALLLC T MFFE 998,290 99.688 | 996881\ 1000000 999899 | - f i I I 3900 39381 AO | 8,883 39,000 | 04/06/2020| 04/09/2025
100743-AK-9 | BOSTON GASCOMPANY T 2AFE | 499,950 95332 | 476,859 | 500000 499987 | - 2 I I 3450 3ASTL AN 6,563 15,750 | 0611012019 08/01/2027
10373Q-BE-9 | BP CAP MARKETS AMERICA ~ -~~~ oo MEFE 1 750,000 988101 741077 780,000 - 750000\ o) 34104 34100 FA [ 9,946 25,575 | 02/06/2019) 02/11/2026
[110122-DC-9 | BRISTOL-MYERS SQUIBBCO oo MFFE 60,597 92431 555761 560004 56331 | G261 I I I 38751 2213 FA | 820 | 2,170 {11/22/2019) 08/15/2025
115637-AS:9 |BROWN-FORMANCORP T MGEE 791258 99613 | 747007 780000 - 7810490 4 @A) 3500 23461 AO | 5542 26,250 | 04/03/2020 04/15/2025
12189L-AK7 |BURLINGTNNORTHSANTAFE T MRFE 535795 86282] 431400} 500000 - 528295) | wey 4375\ 39191 MS | n22 21,875 | 07/07/2017 09/01/2042
[14040H-CT-0 | CAPITALONE FINANCIALCO 2 | . 2AFE | 750000 97A43 | - TS0819 | 7500001 750000 b 5268 | 52681 MN | 5,597 39,510 | 05/05/2022| 05/10/2033
JB6756-AT-3 |CHEVRONUSAINC T . IDFE | 1627965 106020 | 1590293 | = 1,500000 | 1598376 | | Grany 6.000| 5387 MS | 30,000 90,000 | 011132015 03/01/2041
A72967KG-5 |CITIGROUPING oo..| . MGFE ] 1527945 98856 | 1482845 1500000 1503387 | @ 3700 34751 W 26,054 55,500 | 02/242016 011212026
125896-BP-4 |CMSENERGYCORP oo 2BFE 1 498415 988431 494213) 500000\ - 499839 | my 3600 | 36381 MN | 2,300 18,000 | 11/0412015) 11/15/2025
[191241-A)-7 | COCA-COLAFEMSASABCY DIt | MGFE | 498020 77737 388686 | 500000\ - 498684 | [ I I 1850 1887 MS | 3,083 9,250 | 08/26/20201 09/01/2032
20030N-BH-3 |COMCASTCORP -~~~ T MGFE 2879688 | 93.265) 2611431 2800000 - 28418401 ) @3 4250\ 4031 W 54872/ 119,000 | 05/15/2014] 01/15/2033
20030N-BQ-3 |COMCASTCORP T MGEE 249523 - 85840| 214600 | 250000 - 249603| - f L O P I 4600\ - 4612] FA | a4 11,500 | 06/11/2015 08/15/2045
20268)-AD-5 | COMMONSPIRITHEALTH o) MEFE L 250,000 73846\ - 184E15| 2500001 250000 b 3817|3811 AO | 2,386 . 9,543 1 08/07/2019) 10/01/2049
224044-CF-2 | COXCOMMUNICATIONS INC_ o] 2BFE | 1153678 o164 1230707 | - 1,350,000 1219885 o f EZ3C N I IR 4800 | 6093 FA | 27,000 64,800 | 11/23/2015) 02/01/2035
126650-CL-2 |CVSHEALTHCORP Too] . 2BFE | 494970 99255 | 496273 | 500000 499867 | f S84\ 3875| 39081 W 8,665 19,375 | 07113/2015) 07/20/2025
25179M-AN-3 | DEVON ENERGY CORPORATION -~~~ o 2BFE | 1551855 82663 | 1239951 1,500,000 - 1839170 S0 ATS0 | As2T | MNC| 9,104 71,250 | 10/08/2014) 05/15/2042
25243Y-BB-4 |DIAGEOCAPITALPLC it |  MGFE | 786293 895731 eriror| 750000\ - 768457 | @e 2375|1811 AO | 3,315 17,813 | 0310120201 10124/2029
25470D-AG-4 | DISCOVERY COMMUNICATIONS T 2CFE 8212201 745141 678076 | 910000} - 838%49| 236 ] 4950 | 56621 MN | 5756 | 45,045 | 08/19/2015| 05/15/2042
26441C-AP-0 |DUKEENERGY CORP T 2BFE 769380 | 86523 | 648925 ) 7500000 - 766045| @) ] 4800\~ 4639) JD | 1600 36,000 | 12/01/2015 12/15/2045
26441C-AT-2 |DUKEENERGY CORP o] . 2BFE | 990883 374G 787139 0 1,000000) 992468 | o f AL I I 3750 38011 MS | 12,500 37,500 | 101132016 09/01/2046
278865BL-3 |ECOLABING T MGEE | TASTTS | 942194 706646 | 750000 7499101 o f 2 IV N 1650 16561 FA | 5,156 12,375 | 12/06/2021) 02/01/2027
29250R-AW-6 | ENBRIDGE ENERGY PARTNERS Too] . 2AFE | 498270 | 100522 - 502611 500000 4998261 200 ] 5875 | 58211 AO | 6,201 29,375 1 10/01/2015) 10/15/2025
26875P-AU-5 |EOGRESOURCESINC T MGFE | 249900 - 97453\ - 242881 250000 - 2499424 o (L Y (N 4375\ 43801 AO | 2,309 10,938 | 04/08/2020/ 04/15/2030
31428X-BB-1 |FEDEXCORP oo 2BFE | 14914801 784021 1176035| 1500000 -~ 1493288\ ) a0 4100 4133\ FA | 25,625 61,500 | 01/06/2015) 02/01/2045
31428X-BE-5 | FEDEX CORP 1 2.BFE 247,698 85.532 213,830 250,000 248,103 52 4.750 4.808 | MN 1,517 11,875 | 10/20/2015 | 11/15/2045
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341081-GG-6 | FLORDAPOWER&LIGHTCO oo MBEE 1 853510 |~ &4ri4) - 847135\ 1000000 88641t 1A 2450 | 4328 | FA | 100721 24,500 | 06/16/2022] 02/03/2032
369550-BC-1 | GENERAL DYNAMICSCORP oo MFFE 1 1014090 97088 |  970875| 1,000,000 | -~ 1005104 asonf 37501 38T MN O 4,792 37,500 | 05/29/2018 05/15/2028
372546-AU-5 | GEORGE WASHINGTON UNIVER = oo MEFE | 869618 o1367| 685256 | 750000 848123 | o 4868 | 3938 | MS | 10,750 36,510 | 11/01/2016] 09/15/2045
38141G-XR-0 | GOLDMAN SACHS GROUPINC = oo MFFE 1 824150 82146 | 821457| 1000000 - 8e7eS1| | 18864l 1992 45081 4| 8,521 19,920 | 07/28/2022 01/27/2032
38141G-ZM-9 | GOLDMAN SACHS GROUPINC T .|.. 2AFE | 1000000 857941 857937 | 1,000,000 | - 1,000000\ o) b 31021 3102 FA | 10,943 31,020 | 0111912022 02/24/2033
A423012-AG-8 |HEINEKENNV D1 C L 2AFE ) 1022230 82525 | 825250 | ~ 1000000) 10188091 | G0 4350 | 47| MS | nar 43,500 | 05/16/2017 | 03/29/2047
438516-CE-4 | HONEYWELL INTERNATIONAL T C U TEFE ] 2599428 92932 | 2416219\ 2600000 | 25997741 | L I I 1100 11040 MS | 9,533 . 28,600 | 08/02/2021 03/01/2027
AM07TH-AF-9 | HOSPITAL SPECIAL SURGERY oo MEFE 250000 | - 60.088 | 150219\ - 250000 - 250,000 oo b 2667 | 2667 | AO | 1667 6,668 | 08/05/2020 | 10/01/2050
404280-CV-9 |HSBCHOLDINGSPLC Dit | AGFE | 1000000 89804 898044 | 1,000,000 | - 1,000000\ o) b 2206 2206 FA | 8,211 22,060 | 08/10/2021 08/17/2029
459200-KM-2 |IBMCORP oo MGFE | 999860 94961| 949610 1,000,000 - 999939\ | L N I 2200 2203 FA | 8,678 22,000 | 02/02/2022] 02/09/2027
46625H-QW-3 | JPMORGAN CHASE&CO 2| . MFFE ] 1010080 98246 | 982463 | 1000000 1001222 | asar 3300 31781 AO | 8,250 33,000 | 04/28/2016 04/01/2026
AONTT-AP-T IKENVUEING oo MFFE | 2847630 92506 | 2775186 | 3,000,000 | - 2850454 | 22190 5050 | 5396 | MS | 41,663 151,500 | 09192023 03/22/2053
A9271V-AV-2 | KEURIGDRPEPPERING T .. 2BFE | 716235 99846 | 748844\ 750000 - T7sA18) (CAT0] I IS 5300 4830 MS | 11,704 . 20,758 | 08/14/2024| 03/15/2034
4932TM-3H-5 | KEYBANKNA T _. 2AFE ) 864,060 95687 | 956873 | 1000000 881327} ) 106591 5000 646 | 21,528 50,000 | 05/05/2023 | 01/26/2033
A9446R-BA6 | KIMCOREALTYCORP T | ZAFE 745725\ 9562\ - T3714) 780000 746500 390 4600 | 4670 | FA | 143751 34,500 | 08/10/2022] 02/01/2033
494550-BD-7 | KINDER MORGAN ENERPART -~~~ =~ T . 2BFE | 1450325 1045921 1,307,395 | 1,250,000 - 13986141 | @83 6.500 | 53221 MS | 27,083 81,250 | 02/23/2015 09/01/2039
49456B-AF-8 | KINDER MORGAN INC/DELAWA =~~~ T .. 2BFE | 456450 99725| ~ 498625| 500,000 | - 497609 | 55% 1 | 4300 5479 JD | 1,792 21,500 | 10/23/2015 06/01/2025
S0076Q-AE-6 | KRAFTHEINZFOODSCO Coo|.. 2BFE o 542345 89866 | 449331 500000 | - 832406 | | (209 5000 | 44611 D | 1,875 25,000 | 01/09/2015 06/04/2042
S0077L-AM-8 | KRAFTHEINZFOODSCO T 2BFE | 498030 90442 452209 500000 | - 498376\ | ol I N 5200 52261 W | 11,989 26,000 | 06/23/2015| 07115/2045
539830-BC-2 |LOCKHEEDMARTINCORP T C U TEFE | 518675 87511 43755 | 500000) 510165} (G0 N I 3600 | 3352 MS | 6,000 18,000 | 08/15/2016 03/01/2035
539830-BH-1 |LOCKHEEDMARTINCORP 1 CUMRFE ) 4T 98994 | 495960 | 501000 500539 ) o ar| o 3550 | 3641 o 8,201 17,786 | 111612015 01/15/2026
57629W-CH-1 | MASSMUTUAL GLOBALFUNDIN -~ -~~~ oo MBEEC 997,960 | 98764\ 987644 1000000 9996204 - 090 3400 | 34331 MS | 106721 34,000 | 03/05/2019 03/08/2026
S579780-AQ0 |MCCORMICK&CO T 2BFE 0 249145 88238 | 220506 | 250,000 249521 | 3 N I 2500 2539 AO | 1,319 . 6,250 | 041320201 04/15/2030
582839-AH-9 | MEAD JOHNSONNUTRITIONC = T MGFE | 2498%5 99527 248816| 250,000 249989 | LN I N 44251 41301 MNC| 1,318 (10,313 1 10/29/2015] 11/15/2025
586054-AA6 | MEMORIAL SLOAN-KETTERING -~~~ T {.. IDFE | 254830 93645) 23411 250,000 283591 | (L2 N I 5000 4877 J oo 6,250 12,500 | 01/06/2012] 07/01/2042
S58933Y-AT-2 |MERCK&COINC oo MEFE | 248563 765421 191354 250,000 | - 248875 | S N I B 3700 3732 FA [ 3,623 . 9,250 | 02/05/2015 02/10/2045
S58933Y-BC-8 |MERCK&COINC o o MEFE | 749685 93542 701567 | 750000 749857 ST 17000 47081 JD | 744 12,750 | 12/07/2021 061012027
S58933Y-BE-4 |MERCK&COINC o |1, o MEFE ) 726743 83272\ 624540\ 750000 7330390 2200 2450 2807 JD 941 16,125 | 02/01/2022 12/10/2031
58933Y-BM-6 |MERCK&COINC oo MEFE 659783 | 90548 679113\ 750000| ~  6e1308| L5 I I (R 5000 | 5860 MN [ 45831 37,500 | 10/03/2023 05/17/2053
59217G-FS-3 |METLIFEGLOBFUNDINGI ... |..  MBFE | 748605 97838 | 733788 750,000\ - 748TI3| | 8 5050 | 50741 M 18,201 18,938 | 01/02/20241 01/08/2034
595620-AP-0 | MIDAMERICAN ENERGY CO oo MFFE 1 249655 82336 | 205840 | 250,000 - 249722\ | 8l 4250 | 4258 | MN | 1,71 10,625 | 10/05/2015 05/01/2046
G174TY-FL-4 |MORGANSTANLEY oo MEFE ) 1557345 99536 | 1493036 | 1,500,000 | 1885673 | | aerl 5466 | 4952 4o st 08/21/2024| 01/18/2035
(631005-BJ-3 | NARRAGANSETT ELECTRIC ... 1GFE | 1000000 923401 923402 1,000,000 | - 1,000000\ o) b 33951 3395 AO [ 7,733 33,950 | 04/07/2020 04/09/2030
B4110L-AZ9 INETFLIXING - T . 2AFE | 996,760 98079 980790 | ~ 1000000) ~~~ e%6884| | 24 4900 49411 FA | 047 07/3012024  08/15/2034
B54106-AD5 INIKEINC T o MEFE | 909315 7740 774698 | 1000000 8310041 o 2467 3625)  4M67| MN | 6,042 36,250 | 05/09/2014 05/01/2043
B54106-AF-0 INIKEINC oo MEFE 281100 %649t 241226\ 250000 2451020 25451 23751 3488 | MN | 90| 5,938 | 01/03/2019 | 11/01/2026
(65473P-AJ-4 INISOURCEING ~ oo 2BFE 1 249078 | 93432\ 233581 250000 2494724 8| 3600 | 3644 MN [ 1500 9,000 | 04/07/2020 | 05/01/2030
65473P-AL-9 INISOURCEING T 2BFE | 766640 820131~ 820131) 1000000 - 85018 | CAXTA I I 1700 5060 FA | 6,422 17,000 | 06/14/2022 02/15/2031
67021C-AR-8 |NSTARELECTRICCO oo MFFE 17093730 83542 626562 780,000 720742\ o 40001 1950 2595 FA | 5,525 14,625 | 02/01/2022 08/15/2031
[199575-AT-8 | OHIO POWER COMPANY T | 2AFE | 337862 106115 291815) 275000 | 308846 | 4| I I I 6600 | 4763| MS | 6,050 18,150 | 01/24/2014 03/01/2033
[199575-AV-3 | OHIO POWER COMPANY T C L 2AFE | 928163\ 101802\ 763517\ - 750000 860153 | o) ] 5850 | 4143) AO | 10,969 43,875 | 10110120141 10/01/2035
678858-BT-7 | OKLAHOMA G&E CO 1 1.GFE 998,110 96.654 966,539 1,000,000 999,231 195 3.800 3.823 | FA 14,356 38,000 | 08/14/2018 | 08/15/2028
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B8235P-AF-5 |ONEGASINC oo MGEE 289043 | 87530 218824\ 250000| = 281403} e 4658 | 3716 FA | 4852 | 11,645 | 07/19/2016 | 02/01/2044
68902V-AH-0 | OTISWORLDWIDE CORP -~~~ T 2BFE | 249998 992611 248152 | 250,000 - 250000\ o) b 2086 | 205 | AO | 1,228 . 5,140 | 021192020 04/05/2025
693304-AT-4 | PECOENERGYCO oo NERE | 971918 98959 | 989,504 1,000,000 | -~ 996560 | 4200 34501 3597 AO [ 6,650 31,500 | 08/08/2018 10/15/2025
713448-CC-0 |PEPSICOING SO | (1. ... MEFE | 1566338 780981 1366708 | 1750000 - 1811788 | 51901 3600 | 42410 FA | 24,150 63,000 | 05/20/2014 08/13/2042
713448-DD-7 |PEPSICOING oo MEFE | 498675 86.007| 430034 | 500000 | - 498909\ | £ D I B 4450 | 4486 AO | 4,759 22,250 | 10/08/2015 04/14/2046
T13448-DN-5 |PEPSICOING o o MEFE ) 230843 96597 | 241492\ 250000 2451781 i I T 23751 35131 AO [ 1,402 . 5,938 | 01/03/2019| 10/06/2026
T17081-DK6 |PFIZERINC o |1 CUTEFE | 548745 85627 | 428135\ 500000 - 5405150 ) g | N I I 4400 38051 MN | 2,81 22,000 | 07/05/2017 | 05/15/2044
JIT081-EA7 \PFIZERINC T MRFE 1975640 | 97473 | 1943458 | 2000000 | 1994853\ - L ! I 3000 31421 0D | 28671 60,000 | 11/22/2016 12/15/2026
693475-BJ-3 | PNC FINANCIAL SERVICES 2| . MGFE | 1000000 - 103417 | - 1,034,169 | - 1000000 | 1,000,000 f b 60371 ~ 6037) AO | 10,565 60,370 | 10/25/2022 10/28/2033
693475-CA-1 | PNC FINANCIAL SERVICES 2| . 1GFE ] 1500000 o7A9T | 1457,948 | 1,500,000 | 1500000 48121 4812\ AO | 140350 10/16/2024 | 10/21/2032
69352P-AQ-6 | PPL CAPITALFUNDINGINC T 2AFE | 2724331 95399 238496 | 250,000 | 262423\ | @246)) 41251 30541 AO | 2111 10,313 | 04132020 04/15/2030
[B9352P-AT-0 | PPL CAPITALFUNDINGINC T .. 2AFE ] 746145 (98899 7740 750,000 - 746285 | [EL [P I 5250 | 5316 MS | 185311 08/06/2024  09/01/2034
T4340XCN-9 |PROLOGISLP T .. MGFE | 1006540 97158 | O71575| 1000000 | 1006373 - aenl oo 5000 4918 | 22083 08/06/2024  01/31/2035
731572:AB9 |RALPHLAURENCORP T . NGFE | 247488 90624 | 226559 | - 250000) 2485410 | 220 2950 3067 | JD | 328 . 7,375 | 06/01/2020| 06/15/2030
TSS13E-CB-5 |RAYTHEONTECHCORP T | ZAFE 2232389 | 88447 | 1547819\ - 1750000) 2183863 | arey 4700 2959 JD | 36561 82,250 | 06/10/2020 12/15/2041
T86109-AZ-7 |REALTYINCOMECORP T MGFE | 1240425 953511 1191883 1250000 | 1247460 | 20861 | 0.750 | 0820 MS | 2,760 . 9,375 | 08/02/2021] 031152026
842400-GE-7 | SOUTHERN CALEDISON -~~~ oo 1GFE | 747120 742011 557180 750000\ - 7477e6 | | [l N N B 3600 3621 FA | 11,250 27,000 | 01/13/2015 02/01/2045
855244-AQ2 |STARBUCKSCORP T .. 2AFE | 999,080 99442 9944241 - 1,000,000 | - 999909\ | (22 I I 3800  3815) FA | 14,356 38,000 | 08/08/2018  08/15/2025
857477-BQ-5 | STATE STREETCORP 2 | . \FFE | . 750000 944251 708188 | 750,000 - 750000\ o) b 1684 1684 MN | 1,509 12,630 | 111152021 11/18/2027
893526-DF-7 | TRANS-CANADAPIPELINES At .. 2BFE | 474130\ 99386\ 993861\ 1000000 1093135} | 2 N I I 5600 | 4365 MS | 14,156 56,000 | 02/03/2012] 03/31/2034
89788M-AK-8 | TRUISTFINANCIALCORP T . 2AFE | 1000000 | - 103491\ - 1034914 - 1000000 1,000,000 | b 61231 6123) AO | 10,715 61,230 | 10/26/20221 10/28/2033
89788M-AM-4 | TRUISTFINANCIALCORP AU N L 1059278 | 97146 1068609 | 1100000 | - 1064851\ - - 33611 51221 56200 JJ | 24288\ 56,342 | 05/02/2023 | 01/26/2034
913017-BT-5 | UNITED TECHNOLOGIES CORP -~ =~~~ T | ZAFE 878,520 86238 | 646787 | 750,000 - 848445 | @oso)f 4500 3488 JD | 2813 33,750 | 07/26/2016/ 06/01/2042
91324P-CR-1 | UNITEDHEALTHGROUPING -~~~ oo MFFE 1 995890 87200 872003 | 1,000,000 | - - 96621 | Ll N I 4750 4776 | 21,903 (47,500 | 0772012015 0715/2045
91324P-CW-0 | UNITEDHEALTHGROUPING -~~~ oo MFFE 1 1,997,920 97706 | 19541241 2000000 | - 1.999530 | 200 3450 | 34621 W 31,817 69,000 | 121152016 01/15/2027
9189HL-5 |USBANCORP oo MFFE | 696638 95437 715776 750,000 | - 703604 | 48T 4839 | 5809 | FA | 15,122 36,293 | 05/23/2023| 02/01/2034
927804-FR0 | VIRGINIAELEC & POWERCO T CUMEFE ) 992120 85446 | 854458\ 1000000 ~~ 993884| | (2 I IS 4450 44981 FA | 16,811 44,500 | 02/04/2014] 02/15/2044
92826C-AE-2 |VISAINC 1 .. ADFE | 2062455\ 92464 1849286 | 2000000 2040927 | G000 ] 4150 3801 JD 3919 83,000 | 06/20/2017 | 12142035
31142687 |WALMARTINC -~~~ ] 1CFE | . 1149850 | 102913 = 1029131 ] 1000000 | - 1,091,321\ - GE73 ] 5250 | 4180 MS | 175001 52,500 | 05/09/20141 09/01/2035
931142-CV-3 |WALMARTINC | MCFE 1 809430 950481 719609 750,000 - 790972 | asnr 4875| 4386 | W | 17,570 36,563 | 11/18/2011 07/08/2040
254687-EV-4 | WALT DISNEY COMPANY/THE -~~~ T 1GFE | 1556443 89508 | 1342625 1,500,000 | - 15483141 | @Sl 4750 | 4498 | MS | 20979 71,250 | 03/2012019| 09/15/2044
25468P-DB-9 | WALT DISNEY COMPANY/THE -~~~ T 1GFE | 748718 82067 | 615500 750,000 | 749005\ | ] N I B 4425 4135 JD | 2,578 30,938 | 05/28/2014] 06/01/2044
95000U-2U-6 | WELLS FARGO & COMPANY T 2AFE | 1641273 87260 = 1527048 | 1,750,000 | - 1666995\ | o768 | | 3350 | 420 MS | 19,379 58,625 | 04/08/2022 03/02/2033
976826-BK-2 | WISCONSIN POWER &LIGHT T C.U2AFE | 749355 79045\ 592836 | 750000 - 749495) L I I I 4100  47105| AO | 6,492 30,750 | 10/06/2014] 10/15/2044
384802-AE-4 |WWGRAINGERING T C U MEFE ] 253,863 99636 | 249090 250000 2500321 o @nf oo 1850 | 1518 FA L 1,747 . 4625 03/09/2020| 02/15/2025
98388M-AB-3 | XCELENERGYINC -~~~ T | ZAFE 12472131 93637 | 1170465) 1250000 | - 1248818\ - S I N 1750 7940 MS | 6Adt| 21,875 | 10/29/2021 03115/2027
98389B-AR-1 | XCELENERGYINC oo 2BFE 1 497,935 | - 99280 | 496402 500000 499900 | A N N 3300 33491 JD | 13750 16,500 | 05/27/2015 | 06/01/2025
1019999999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 108,730,419 XXX 100,358,242 108,878,000 108,440,895 33,611 XXX XXX XXX 1,197,756 3,842,104 | XXX XXX
03466J-AAT | ANGEL OAK MORTGAGE TRUST24-9A1 | aArE ] 1219039 98814 | | 1204599 | 1219054 | 1210080 | | Lo 5138 | 495 | MON| 5,220 15,659 | 09/17/2024 | 0912512069
67648B-AA-0 | BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 24 1A 1,017,194 82.344 823,822 1,000,467 1,015,551 (1,706) 3.000 2.762 | MON 2,501 30,014 | 01/06/2022 | 12/25/2051
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07336N-AD-1 | BAYVIEW OPPORTUNITY MASTER FUN 22-2A4 I A 1001044 | 88486 | 996g67 | 1A25114|  10t4t60| B3z 3000 81241 MON | 2813 30,941 1 017242024 12/25/2051
12662K-AA7 | CREDIT SUISSE MORTGAGE TRUST 21-NQMB A1, 2 1A 355,168 83866 | 366128 436563 ) - se027t| 1BA20 1174 63041 MONY| 427 4,698 | 01/2620241 07/25/2086
22757G-AC-7 | CROSS MORTGAGE TRUST 24-H8 A1 . 2 | MAFE L 1249981 99.946 | 1249325 | - 1,250,000 1,250,000 @ - oo (I R I 5.549 5368 | MON| 5,780 | 12113120241 12/25/2069
24381V-AA8 | DEEPHAVEN RESIDENTIAL MORTGAGE 21-3 AT 24 | MAFE 1 2436047 86180 |~ 2580,355 | 2994156 | 2494349\ Jterdso o 1.194 6708 | MON | 2979 35,362 | 01/26/2024 08/25/2066
36250V-AB-9 | GS MORTGAGE-BACKED SECURITIES 20-PJ4 A2 24 | TA | 235560 83282|  230492| 276761 | 23982 | 3896 3.000 5801 MONY 692 6,919 1 02/02/20241 01/25/2051
36267B-AB-3 | GS MORTGAGE-BACKED SECURITIES 22-GR2 A2 2 TA L LTATAe 82719 | 1736398 | 2099159 | 1750639 | (277 I I 3.000 5586 | MON | 5,248 20,992 | 10/31/2024 08/26/2052
36267E-AD-3 | GS MORTGAGE-BACKED SECURITIES 22-PJ2 A4 2 TA ] 2437004 79266 | 2571085 | 3243895 | 247226( | 90558 | ol 2500 6800 | MON | 6,757 81,090 | 10/02/2023| 06/25/2052
46649T-AA | JP MORGAN MORTGAGE TRUST 18:3A1 I A 30679 | 86953| 369306 | 44718 %973 | | 10031 ] 3500 49391 MON | 123890 3,716 | 09/03/2024 | 09/25/2048
4B654A-AC-3 | JP MORGAN MORTGAGE TRUST 21-10 A3 2 TA | Aeas 79266 | 470506 | 593582 4890131 9853 | 2500 5389 | MON| 1,231 13,603 | 01/10/2024 12/25/2051
465973-AC-9. | JP MORGAN MORTGAGE TRUST 22-INV1 A3 L TA | sod2m 82719| 510650 | 617333 | s0se02 | | 2 I P 3.000 6.090 | MON| 1,543 18,520 | 112912023 03/25/2052
46593F-AD-4 | JP MORGAN MORTGAGE TRUST 22-INV3 A38 2 TA | S00622 82719 | | 499961| . 6044t0|  s0225| | 3898 3.000 5790 | MON| 1511 7,555 | 07/03/2024 | 0912512052
55284T-AAS | MFRA TRUST 22-INV1 A1 L 24 | 1A | 500428 97000 | - 490599 | 505306 801475 | o f 18 3.907 4.084 | MON | 1,645 19,742 | 04105/2022  04/25/2066
07336L-AB-9. | OCEANVIEW MORTGAGE TRUST 21-2A2 24 | 1A | 761685 79266 | 589029 | 743707 7eoser| | ooy 2.500 21611 MON | 1,548 18,578 | 07/2612021 | 06/25/2051
6764TW-AB-3 | OCEANVIEW MORTGAGE TRUST21-3A2 24 | 1A | 723050 79266 | 561978\ - 708981) 722371} | (A9 ] 2500 2224 | MON |~ 1477 17,725 | 08/2012021 | 07/25/2051
[753917-AB-9 | RATE MORTGAGE TRUST 24-02A2 S TA 804124 | o7094| 878016 | 904207 | . 8eat3s| | 10350 5500 8734 MON | Ans 20,758 | 08/07/2024 07/25/2054
T53917-AV-5 | RATE MORTGAGE TRUST 24-J2 A20 2 | MABFE 0 1,331012 9344 | 1306851 1356446 13310124 o f 2869 ] 5.500 5969 | MON| 6,217 31,085 | 08/07/2024| 07/25/2054
75409U-AB-8 | RATE MORTGAGE TRUST 24-J3A2 L 1A | 714426 9504 | 68941 7122000 - 7446 f o) ] 5.500 5238 | MON| 3,264 9,793 | 09/27/20241 10/25/2054
81749P-AB-6 | SEQUOIA MORTGAGE TRUST 24-9A2 2| MAFE | 112642 O\ 1007474 | 1123095 | 4426420 ol @l 5.500 S247 | MON| 5,148 15,443 | 00/05/2024 | 10/25/2054
89683W-AA-9 | TOORAK MORTGAGE CORP 21-INVI A1 24 | 1A | 480731 90072| | 405987 | 450734 | 450734 | b | 1183 1435 | MON | 433 5,197 | 07/20120211 07/25/2056
89175)-AC-4 | TOWD POINT MORTGAGE TRUST 17-6 M1 2 1A | . 885938 90422 | 904224| . 1000000 | 906209 | | 127481 3.250 5247 | MON | 2,708 32,500 | 08/09/2023| 10/25/2057
89176U-AN-4 | TOWD POINT MORTGAGE TRUST 20-2A1A. 24 | TA ] 428900 8835 | 428051 o 4saget| o assat| ol AT 1.636 5648 | MON | 660 6,605 | 02/08/2024 04/25/2060
89183F-AP-3 | TOWD POINT MORTGAGE TRUST 243 A1A I A 97662 ~ 99Ad8| 910470 915223\ 807775 ) LG I I 5153 833 MON| 3930 19,614 | 07/1712024) 07/25/2065
89183F-AQ-1 | TOWD POINT MORTGAGE TRUST 24-3 A1B 2 | MAFE o 678010 97889 | 671,920\  68eAtT| 6781631 otf 5.153 SASTIMONY - 2,948 14,711 | 07/1712024| 07/25/2065
89183G-AA4 | TOWD POINT MORTGAGE TRUST 244 A1A L 1A | 96743 9974 | 045944\ 975456 96824 | 590 ) 4.391 AB26 | MON| 3,570 7,1311 10118120241 10/27/2064
92538H-AA8 | VERUS SECURITIZATION TRUST 214 At L 1AL 36 83916 351,051 418337 382446\ S50 IR A 0.938 AB03 | MON| 327 3,924 1 01/11/2023 | 07/25/2066
92538K-AA-1 | VERUS SECURITIZATION TRUST 21-5 At 2 1A | 88728 82996 | 854088  1029073| 880863 | | 2583 | 1.013 ATSZIMONY 869 10,381 | 01/24/2023 09/25/2066
92538Q-AA-8 | VERUS SECURITIZATION TRUST 21-7 A1 24 | 1A | 43Tt 86246 | 435698 | 505182 | araes| | 108200 1.829 459 | MON| 770 9,240 | 121192022 10/25/2066
92538U-AA-9 | VERUS SECURITIZATION TRUST 22-3 A1 24 | TA ] 869,270 92283 |  es53|  osea42|  emaeTT| | 188881 4130 81201 MON | 3,288 39,039 | 09/119/2023 | 02/25/2067
924925-AA8 | VERUS SECURITIZATION TRUST 24-7A1 - I A 7328510 98920 | 725006 | 732886 | . 72st| o\ Lo 5095 4922 MON| EAC 9,335 | 09/11/2024 | 09/25/2069
95003A-AC-8 | WELLS FARGO MORTGAGE BACKED SE 21-1 A3 24 | TA | 509,079 86.781| 508850 586359 | 523978\ | (S22 I U I 2500 S50 MON| 1,222 14,659 | 12106/2022 | 12/25/2050
1029999999 Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 27,690,227 XXX 27,242,573 30,677,684 27,896,831 405,226 XXX XXX XXX 85,228 574,529 | XXX XXX
055260-AA4. | BANC OF AVERICA MERRILL LYNCH 15 200P A 24 | 1A | T3 99166 | | 991660 | 1000000 | . 997ess| | 4038 | L 3218|3634 [MON| 2682 32,180 | 05/09/2018 | 04/14/2033
05492P-AA6 | BANC OF AMERICA MERRILL LYNCH 19-BPR ANM 4 | JADFEC b 3080940 | 95047| 2851416 | 3000000 | 3024978 | | 9493 | ] 3112 2630 | MON | neo 93,360 | 11/27/2019) 11/05/2032
O0BO3SR-AR-7 |BANK18BN14AS 24 | A 1248242\ - 968751 1210931 1250000 - t248242 1 00 3966 | 39641 MON| Aty 49,575 | 10125/2018 09/15/2060
065403-BC-0 | BANK19-BN17 A4 24 | TA | 292764 94684\ 236710\ 250000 - 2de2z| Godey 3714 1558 | MON | 774 9,285 | 08/19/2020 | 04/15/2052
06540B-BD-0 | BANK 19-BN21 A5 24 | TA | 2mnest 89.740 | - 224351 250000 264336 | | @99 2,851 8531 MONY 594 7,128 | 08/19/20201 10/17/2052
05492)-AV-4 | BARCLAYS COMMERCIAL MORTGAGE S 19-C5 A3 24 | TA | 2019840 91359 | 1827183 | 2000000 | 2009275 | | Dl 2,805 2867 | MON| 4,675 56,100 | 11/05/2019 11/15/2052
08162F-AE-3 | BENCHMARK MORTGAGE TRUST 19-B12 A5 24 | TA ] 51499 91127 | 45634 | 500000 | 506990 | . | AET )] I I I 3.116 2754 | MON |~ 1,298 15,578 | 07/1912019 | 08/15/2052
0B163A-AD-5 | BENCHMARK MORTGAGE TRUST 20-B18 A4 24 | 1A | 1009927 86.254 | 862536 | 1000000 |  1004925( | a3se) ] 1.672 1546 | MON | 1,393 16,720 | 07/24/2020 | 07/15/2053
17324D-AU-8 | CITIGROUP COMMERCIAL MORT 15 P1 A5 24 1A 257861 99.144 247,860 250,000 250167 (970) 3.717 3.316 | MON 774 9,293 | 12/09/2015 | 09/15/2048
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CITIGROUP COMMERCIAL MORTGAGE 23-SMRT
MTOINARG A U 1A | 1287800 | 101644 1270554 | 1250000 | t2ems| | e 6015 | 532 |MON| 6,265 73,964 | 06/10/2023] 06/1012028
12593BF-2_| COMM MORTGAGE TRUST 15CR24A5 24 | 1A | 88178 | oerit| 1486668 | 1500000 | 1500859 | | e 3696 | 3424 [MON| 4,620 55,440 | 12/1612015 08/10/2048
12593P-AW-2 | COMM MORTGAGE TRUST 15CR25 A4 24 | 1A | 2592676| 99290 | 2482246 | 2500000 | 2508574 | | g 3759 3291 | MON| 7,831 93,975 | 01/1412016 | 08/10/2048
12636L-AX-8 | CSAIL COMMERCIAL MORTGAGE TR 16 C5 A4 24 A 839111 98758 | 570949 - 578130} - 578130\ | e 34891 3300 | MON | 16811 20,169 | 01/26/2016 11/15/2048
23312V-AF-3 | DEUTSCHE BANK COMMERCIAL MORTG 16-C3 AS 24 | TA | 2785305\ 96838 | - 2663054\  2750000| 2785254 @S 2890 | - 2713]MON| 6,623 (79475 | 06/05/2019) 08/10/2049
A0441L-AA4 IHGICRECLOLTD 20-FLIA 24 | MAFE | 3538811 100010 353916 353881) 383881 L || 5470 5874 MON| 875 22,920 | 05/06/2021) 06/16/2036
JP MORGAN CHASE COMMERCIAL MOR 16-JP4
ABBASUAT-A (A4 24 A 1287498 | 97450 | - 1214369\ 1250000| 1256626 @4 3648 32761 MON | 3800 45,604 | 12/05/2016 12/15/2049
A6645)-AD-4 | JPMBB COMMERCIAL MORTGAGE 15C33A4 24 | A 3463535 | 98788 3210610 3250000) - 3266492 @200 ] 3770 2952 ) MON | 10210 122515 03/22/2016] 12/15/2048
AB591A-AZ-8 | JPMDB COMMERCIAL MORTGAGE SECU 18-C8 A3 24 | TA | 915726 95808 | 868655 906662 | 909422\ | (1465 39441 3786 | MON | 2,980 35,762 | 05/23/2018 | 06/15/2051
61766L-BS-7 | MORGAN STANLEY BAML TRUST 16 C28 A4 24 | TA | 4317236 98122 4170204 4250000 | 4288925\ | (s8] 35441 3472 MON | 12,552 150,620 | 02112/2016 01/15/2049
G1766E-BD-6 | MORGAN STANLEY BAML TRUST 16 C29A3 24 | 1A | . 678576 98134 | 659337 671874) o emem4| @n ] 3058 | 2919 MON| 1,712 20,546 | 04/22/2016 05/15/2049
61766E-BE-4 | MORGAN STANLEY BAML TRUST 16 C29A4 24 TA | 2343723 96646 | 2174530 | 2250000 | - 2259217 | aogeny 3325| 28201 MON| 6,234 74,813 | 05/04/2016 05/15/2049
61766N-BB-0 | MORGAN STANLEY BAML TRUST 16-C30A5 24 TA | 475820 9.094| 480468 | 500000 - 494907 | 28741 2860 | 3436 | MON| 1,192 14,300 | 1211912016 09/15/2049
95000A-AU-1 | WELLS FARGO COMMERCIAL MORT 15P2 A4 24 A 2075894 | - 98923 1978463 2000000 20053891 4 ©@628)) 3809 3309 MON | 6348 76,180 | 12113/2016 12/15/2048
95000L-AZ6 | WELLS FARGO COMMERCIAL MORT 16 C33 A4 24 | A 257484 981541 245386 | 250000 o 280631| o f @2 ] 3426 3057 MON| 53 I 8,565 | 03/18/2016 | 03/15/2059
WELLS FARGO COMMERCIAL MORTGAG 16-C37
9B00OP-AE4 [AS 24 | 1A | 1020954 orate|  or4te9| 1000000 | 100820 | a3 379 | 3419 MON| 3,162 37,940 | 1200912016 | 12/16/2049
WELLS FARGO COMMERCIAL MORTGAG 19-C49
G00MW-BAS (A4 24 | 1A | 1000977 | e3e62| 936620 | 1000000 |  1o0sges| | awnl 3760 | . 3821|MON| 3,133 37,600 | 0212112019 03/1512052
WELLS FARGO COMMERCIAL MORTGAG 19-C50
95001XBA3 |A4 24 | TA | 988949 94TAty o eriary 979219 983423 | @20 ] 3486 | 3319 MON | 2828 33,940 | 04/29/2019 05/15/2052
WELLS FARGO COMMERCIAL MORTGAG 19-C52
WOOMAWS (A4 24 | AL 604960 | 91361| 496804 | 500000 . sotee2| | G| B DT B 2643|2811 |MON| 10| 13.215 | 0810512019 08/1512052
1039999999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities 38,228,385 XXX 36,033,000 37,239,766 37,413,510 (99,761) XXX XXX XXX 107,962 1,306,762 | XXX XXX
12510H-AV-2 | CAPITAL AUTOMOTIVE REIT 24-2AA1 2| CUaAFE | Tmam4 | erass | 7ie2s| o 732500| o 7i2e | | 219 4900 | 58| MON | 1,595 18,345 | 06104/2024 | 05/15/2054
12510H-AZ:3 | CAPITAL AUTOMOTIVE REIT 24-3AA1 2| D aAFE | omsarr| o es289| | o4sse2|  90000| o omsss| | sl 4400 | 4z4t|MON | 1,936 8,833 | 0972712024 | 10/1512054
26251N-AB-6 | DRYDEN SENIOR LOAN FUND 18.60AA 24 | 1AFE | 1257445 | 100173 | 260517 | 1269334 | 1289283 | | 124 DU R B 6614| 8728\ JAO| 16283 85,389 | 09/1012023 | 07/15/2031
30332Y-AC'5 | FIP MASTER FUNDINGLLC 24-1AA1 -~ | IARE 749532 96989 | 7272491 749826 7495431 ol L T P I 4880 | 4889 MON| 16261 5,895 | 10/01/2024 | 10/15/2054
33767J-AA0 | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR2 A 4 | VAFE 1 1603218 97.208 | 1558465 | 1603231} 1603218 | I I I 12661 12541 MON | 1,691 20,297 110/02/2020) 10/19/2037
33768E-AA-0 | FIRSTKEY HOMES TRUST 22-8FRSA 4 | TAFE 1 699892 o 98762) 73770 o 7ABANT| 724508 122090 4250 | BMM8]MON| 2644 31,722 | 11116/2022) 07/17/2026
43283J-AA4 | HILTON GRAND VACATIONS TRUST 24-2AA 2 | . MAFE . 6040321 - 100370 - 606373 | - 604138) - 604032) @) 5500 5506 | MON | 554 18,9211 05/2012024 03/25/2038
55820T-AJ-7 | MADISON PARK FUNDING LTD 17-23AAR 24 | MAFE ) 2686613\ 100146 | 2690537 | 2686613 | 28866131 o f b 5849 | 59041 JAO| 28,372 181,798 | 06/042021) 07/27/2031
S55389T-AA-9 | MVW OWNER TRUST21-1WAA 24 | MAFE ) 3oy 04244 204066 | 3120261 o sme4ty @) 11400 1450 MON | 109 3,557 | 0511012021 01/22/2041
S55400V-AAD |MVWOT 20221AA ~ 24 | MAFE L 697442~ 102067| 7119741 6975541 o 6orAG8| (€-20] I I 61101 61141 MON| 13021 42,6211 10125/2022 | 10/21/2041
68269M-AA-2 | ONEMAIN FINANCIAL ISSUANCE TRU 21-1A A1 24 | MAFE L F 1499605 |~ 93680 | 1405198 | ~ 1500000) 1499853 | 3 I (N 1550 | 1555 | MON | 1081 23,250 | 05117/2021 06/16/2036
(68269J-AE-1 | ONEMAIN FINANCIAL ISSUANCE TRU 23-1AA 2| MAFE 0 14995411 1014100 1521146 | 1,500,000 - 1,499656 ) o f LC O [ 5500 5506 | MON | 3,896 82,500 | 05117/2023 | 06/14/2038
68269N-AA-0 | ONEMAIN FINANCIAL ISSUANCE TRU 24-1AA 2| MAFE 19999210 - 1025421 2050850 | 2000000 - 19998221 b | 5790 S791 I MON| 5468 (72,375 | 04]242024 05/14/2041
82652Q-AA-9 | SIERRA RECEIVABLES FUNDING CO 21-1A A 24 1.AFE 219,062 96.819 212,153 219,123 219,062 (28) 0.990 1.004 | MON 66 2,169 | 03/08/2021 | 11/20/2037
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82650D-AA0 | SIERRA RECEIVABLES FUNDING CO 24-2AA 2| MARE 1152769 | 98916 1140551 1153054 | - 1152769\ (0] I I I 51401 5148 MON | A0 24,365 | 07/16/2024 06/20/2041
89238F-AD-5 | TOYOTA AUTO RECEIVABLES OWNER 22-BA3 24 | MAFE | 805570 99399 | - 502542 - 5055821 505880 Gof 29301 2931 | MON | 658 14,814 1 04/07/2022] 09/15/2026
O7314C-AA-8 | WINDRIVERCLOLTD 13-2AARZ 24 | MAFE | 807722\ 100091 608274 - 607722 607,722y o f 5555 |  56712|AO| 7,462 40,694 | 07/2012021| 10/18/2030
1049999999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 17,778,896 XXX 17,687,711 17,867,114 17,807,894 13,870 XXX XXX XXX 76,571 677,545 XXX XXX
I I
1109999999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 192,427,927 XXX 181,321,526 194,662,564 191,559,130 352,946 XXX XXX XXX 1,467,517 6,400,940 | XXX XXX
025537-AU-5 | AMERICAN ELECTRICPOWER 2| 2CFE | 919875 93169 | 1071446 1,150,000 1019828 | 827081 | 38751 9931 FA | 16,835 44,563 | 0511012023 02/15/2062
025816-CH-0 | AMERICANEXPRESSCO 2| . 2CFE | 927330 95500 985000 1,000,000 - 970582 | L7 N ISR I 3550 | 5411 MsSD| 1,578 36,289 | 02/23/2022| 09/115/2169
(064058-AF-7 | BANK OF NY MELLONCORP 2. C L 2AFE ) 247813 97750 | 244375\ 250000 - 2480410 281 4625|5106 MS | 3244\ 10/16/2024 | 12/29/2049
(064058-AH-3 | BANKOF NY MELLONCORP -~~~ 2. C L 2AFE | 756875 99000 | 693000 700000 709498} | (1298) 4700\ 2780 MS | 9,230 32,900 | 03/04/2021 12/20/2049
172967-M4 | CITIGROUPING -~~~ 2| 3AFE 449775 | - 99875 | 449438 | - 450000 - 4494381 (469 L2 I I 5950 | 6007 MN [ sty 13,388 | 08/29/2024 | 12/29/2049
A72967-MV-0 | CITIGROUPINC 2| 3AFE 480625 | - 96.750 | - 483750 | - 500000 - 483,750 | aen; 4286 38751 G670 FMAN| 23141 4,84 1 08/29/2024 | 05/18/2169
125896-BU-3 |CMSENERGYCORP T |.. 2CFE | 529083 94625| 520438 550,000\ - 529969\ | o7 4750 8835 JD | 2111 13,083 | 10/16/20241 06/01/2050
25746U-DM-8 | DOMINION ENERGYINC 2|0 2CFE | 444975\ 96875 | 484375 500000 | - de87o4\ weer | oo 4350 | 76T AO | 4,592 16,313 | 05/07/2024 ] 12/02/2049
25746U-DU-0 | DOMINIONENERGYINC 2| . 2CFE | 504500 105375 | 526875 500000 | 504308} ()] N T 7000 68721 JD | 2917 18,569 | 05/07/2024 06/01/2054
26441C-CG-8 |DUKEENERGY CORP 2. .. 2CFE | 175000 100855 | 17649 | 175000 175000 6450 | 6450 MS | 4045 08/19/2024 09/01/2054
200876-AD-3 |EMERAINC AlZ o SAFE | 840625\ 100500 | 804,000 | 800000 | 794003 ) 20,993 Xl I I I 6750 60| o | 2,400 54,000 | 03/18/2020 06/15/2076
29250N-AN5 |ENBRIDGEING AlZ | 2CFE 725590 | - 98750 - 691250 700000 706707 o ] I IS I 6.000 | 54841 S| 193671 42,000 | 08/01/2018 01/15/2077
38148B-AC-2 | GOLDMAN SACHS GROUPINC = 2| 3AFE 982,950 |~ 99.000 | -~ 940500 | 950000 940,500 | szl (S L0] I I I 53001 4796 MN | [A550 IE 38,425 | 11/01/2024] 12/29/2049
48128B-AG-6 | JPMORGANCHASE&CO 2| . 2BFE | 739713 99500 = 756200 760,000 | - 78147 | 18AM 4600 | 737 | FA | 14,567 17,480 | 03/20/20241 08/01/2168
S9156R-CA4 |METLFEINC 2| . 2BFE | 262500 97875 | 2440688 250000 - 252165 | @BOOS) 3850 | 2602| MS | 2,834 . 9,625 | 0611412021 03115/2169
693475-BC-8 | PNCFINANCIAL SERVICES 2| . 2BFE | 900000 93750 | 843750 | 900000 | 900,000 | b 3400 | 3400 MJSD| 1,360 30,600 | 09/08/2021 05/01/2049
744320-BK-7 | PRUDENTIALFINANCIALINC 1 . 2BFE | 280000 | 100397 - 250992 | 250000 - 250,000 - oo b 6.000 |~ 6000| MS | 5,000 15,000 | 08/08/2022 09/01/2052
89356B-AB-4 | TRANSCANADATRUST A2 .. 2CFE | 7249341 98500 664875 | 675000 | 685877\ | G338 ] 5875|4818 FA | 14,981 . 39,656 | 08/01/2018 08/15/2076
89832Q-AF-6 | TRUISTFINANCIALCORP -~~~ 2| 2CFE 466,063 | 96.625| 410656 | - 425000) - 4514540 @raf 5100 3866 MS | 725 21,675 | 03/26/20211 03/01/2071
S02073-AZ-9 |USBANCORP 2| 2BFE | 166,301 98500 172375 175000 e I 20061 5300 71421 AO | 1988 9,275 | 04/02/2024 | 02/15/2110
902973-BC9 |USBANCORP 2| . 2BFE | 694688 94375 | 707813 780000 - 728A5T| | wes oo 3700 Sd2T|UAO| 5,858 27,750 | 02/23/2022 01/15/2099
1219999999 Hybrid Securities - Issuer Obligations 12,189,195 XXX 12,092,292 12,410,000 12,191,524 26,515 80,229 XXX XXX XXX 133,036 485415 | XXX XXX
[ 1
1309999999 Subtotals — Hybrid Securities 12,189,195 XXX 12,092,292 12,410,000 12,191,524 26,515 80,229 XXX XXX XXX 133,036 485415 | XXX XXX
[ 1
2419999999 Totals — Issuer Obligations | | 173,864,463 XXX 158,993,240 172,581,454 172,900,576 26,515 29,005 XXX XXX XXX 1,870,156 6,349,299 | XXX XXX
2429999999 Totals - Residential Mortgage-Backed Securities 70,712,970 XXX 65,636,219 72,903,701 70,661,268 333,667 XXX XXX XXX 214,635 1,712,581 XXX XXX
[ 1
2439999999 Totals — Commercial Mortgage-Backed Securities 41,248,103 XXX 38,757,511 40,223,246 40,402,988 (101,051) XXX XXX XXX 115,563 1,397,974 | XXX XXX
[ 1
2449999999 Totals — Other Loan-Backed and Structured Securities | 17,778,896 XXX 17,687,711 17,867,114 17,807,894 13,870 XXX XXX XXX 76,571 677,545 | XXX XXX
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2459999999 Totals — SVO Identified Funds XXX XXX XXX XXX XXX XXX
[ T[]
2469999999 Totals — Affiliated Bank Loans | o XXX XXX XXX XXX XXX XXX
2479999999 Totals — Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2509999999 Total Bonds 303,604,432 XXX 281,074,681 303,575,515 301,772,726 26,515 275,491 XXX XXX XXX 2,276,925 10,137,399 XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
A IAS 191,559,734 1BS 10720318 1C$ 15563725 1D$ 24396931 1ES 18782362 1F$ 24005283 1G$ 26482251
18 2AS 20311612 2B 10181351 2C$ 8101468
1C 0 8AS 2,667,691 8BS s
D 4AS 48$ 408
1B 5AS 8BS ¢
1F 69
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current NAIC
5} Rate per Year's Total Designation,
r Share Other Total Foreign NAIC Designation
e Par Book/ Used to Amount Nonadmitted Unrealized Current -Than- Change Exchange Modifier and
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change SvVo
CusIP g of Per Per Carrying Fair Fair Actual But During But Increase / (Amortization) / | Impairment B/A.C.V. in Administrative Date
Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized | (15+16-17) B/A.C.V. Symbol Acquired
020002788 |ALLSTATECORP7.375% _ 38000000 2500 | | 1011860| 26620 1011660 | 990771\ 7ste | et7ee| | (7238 || (723 | 2CFE |02/1612024
06055H-80-6 BANK OF AMERICA CORP 4.25% 42,000.000 25.00 781,200 18.600 781,200 897,780 44,625 3,360 3,360 2.BFE 05/02/2022
...... CAPITAL ONE FINANGIAL G
14040H-75-8 4.375% 10,000.000 25.00 16.890 168,900 16.890 168,900 222,400 10,938 7,500 7,500 3AFE 02/08/2022
""""" CAPITAL ONE FINANCIALCO
14040H-78-2 4.800% 19,000.000 25.00 18.310 347,890 18.310 347,890 336,250 22,800 12,730 12,730 3AFE 03/27/2020
493267-843  |KEYCORP6.200% | | | 12000000 | 2500 | 24398 | 200775 | 2438 | 22775 | 28692 | 18600 | Basa | | BAs4| | 3BFE  |03/20/2023
61762861  |MORGANSTANLEY4.25% 4000000 2500 | | 810040|  18410| 810040 | 854580 |  11688| 46750 | | @00 || @00 | 2CFE | 041202022
89832Q-69-5 | TRUISTFINANCIALCORP 475% | | = | 20000000 25001 o f 386,000 . 19.300 /386,000 $12400 1 o f B750 (18400) L (18400 | 2CFE  |08/12/2020
94988U-12:8 | WELLS FARGO & COMPANY 4.700% ... 20000000 |~ 25000 399,800 . 19.990 (399800 sot215 4 28500 @000 (12000 2BFE  110/27/2020
94988U-15-1 | WELLS FARGO & COMPANY 4.75% .. 18000000 25000 | 367,200 . 20400 (3672001 421700 2375 | 8460 | || 8460 | | . 2BFE 1102212020
4019999999 Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred 4,565,365 XXX 4,565,365 4,975,788 29,204 274,104 1,626 1,626 XXX XXX
""""" ENTERGY ARKANSAS INC 4.875%
20364D-100 - o016 26934000 | 25000 | baad ) 21901 589855 | baradt| | 82826\ 1FFE | 1172022018
4029999999 Industrial and Miscellaneous (Unaffiliated) - Redeemable Preferred 644,441 XXX 589,855 644,441 32,826 XXX XXX
4109999999 Total - Industrial and Miscellaneous (Unaffiliated) 5,209,806 XXX 5,155,220 5,620,229 29,204 306,930 1,626 1,626 XXX XXX
4509999999 Total - Preferred Stocks 5,209,806 XXX 5,155,220 5,620,229 29,204 306,930 1,626 1,626 XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
A AS B’ s s 'S 1S e4adar s
B 28 28 1548200 208 2207600
1C8AS 516,790 B 292,775 €8
1D A 8 4
1E 5A$ 5B 5C$

1F 69
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Annual Statement for the year 2024 of the The Beacon Mutual 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
F Current Designation,
0 Rate per Year's Total NAIC
r Share Other Total Foreign Designation
e Book/ Used to Amount Nonadmitted |  Unrealized -Than- Change Exchange Modifer and
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change SVO
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Symbol
00287Y-10-9 |ABBVEINC | | | 2750000 483,675 177.700 488675 | 534267 A3 4859) | (45592)1 | 09/052024
018802-10-8 |ALLIANTENERGYCORP | | | 12525000 740,729 . 59.140 CTa29 ) 770895 | TP PR D @Gote6) o (30166) | 12052024 |
025537-10-1 |AMERICAN ELECTRICPOWER | | | . 5665000 522,483 . 92.230 522483 577146 | 5288 | (54663) (64663 | 09052024
031162-10-0 |AMGENING ] 2120000 | 552,557 1260640 952587 666437 | 388 (11380) | (113880) | 12/03/2024 |
00206R-102 |AT&TINC | | | 38370000 873685 | 22770 873885 | 915646 R P B @ oo @yl ] 12052024 |
060505-10-4 ||BANK OF AMERICACORP | | | 22330000 981,404 . 43.950 o %81404 10522321 5806 (10.829) | (108291 | 12052024 |
075887-10-9 |BECTONDICKINSON&CO | | | 3435000 | 779298 | 226870 179208\ 812725 | | 357120 | @340 @s42n) | 12/03/2024 |
110122-10-8 |BRISTOLMYERSSQUIBBCO | | | 8455000 | 48215 56.560 | 4182151 6370651 | 19293 | 001 o1ty | orAt024
T135F-10-1 |1BROADCOMINC ~ | | 2400000 | 556416 | 2318401 556416 | 430591 | 4l 125825 | 12885 | 1018/2024 |
134429-10-9 |CAMPBELL SOUPCO | | | .. 7745000 1 324,361 . 41.880 3243611 4217\ 28660 (19856) . |..... (19.856)| . .| 090520241
166764-10-0 |CHEVRONCORP | [ | .. 4765000 690,163 .144.840 . 6%0163| 814064 | 24100 L 22978 | (22915) | omm024
125623-10-0 |CIGNACORP | 2340000 | 646,168 .276.140 64668 | 791320 3216 | ... (145182)) | (145182)1 | 12/03/2024 |
17275R-10-2 |CISCOSYSTEMSINC | | | . 18,510.000 1095792 - 59200 097921 1142426 | 209010 ] 1653741 1653741 | 07024
172967-42-4 |CITIGROUPINC | | |.. .. 6805000 479,004 £ 7039 4790041 513503 | LA DU B 120068 | 120068 | | 072024
125896-10-0 |CMSENERGYCORP | | | 11400000 ) 759,810 | 66650 L7980 COEC] D S8 (14329 | (14329 | 09052024
191216-10-0 |COCA-COLACO/THE L. 1ne80000 ) 720971 . 62.260 N CATA D 831604 | M2 (110833) | (1106833 . | 09050241
G25508-10-5 |CRHPLC-ORD |G ] 74880000 690,107 - 9252 o et0r) 76894 (r880n)| @88 ] 12052024 |
126408-10-3 |CSXCORP | || 13290000 | 428868 | 32270 . 428868 | 461550 | U EERUURE D (@288 | S22} | R 12052024 |
126650-10-0 |CVSHEALTHCORP | | | 10670000 | 478,976 | 44890 Aregre | 418976 242921 39436 | 340646 | 801210 | 0720240
237194-10-5 |DARDENRESTAURANTS INC | | | . 1,900000 | 354,711 .186.690 e T ‘W7 7809 20941 20994\ | 030062024
26441C-20-4 \DUKEENERGYCORP | | | 9,700.000 10450781 - 107.740 1045078 1170203 | 087 (125128, | (126129)| | 101182024 |
30161N-10-1 |EXELON CORPORATION | | | 21,320000 | 8024851 37640 | 802485 877295 | | 81021 | (748100 | (ras10) | 101182024 |
30231G-10-2 |[EXXONMOBILCORP | | | 4460000 | 419762 107570 4197621 534350 | aMms (54588) | (o4588) | 101182024 |
316773100 |FIFTHTHRDBANCORP | | | 24725000 | 1045373 | 42280 1045373 | 1AT6747 | 9148 | (34 (131374 | 12/05/2024 |
337932-10-7 |FIRSTENERGYCORP | | | .. 23525000 | 935,825 39.780 935825 1049904 | 9998 | | (14080) L (114.080) .| 090052024 |
370334-10-4 |GENERALMILLSINC | | | . .. 6055000 386,127 . 83.770 AT B 52078 | 13708 EZ4) | U B s om0 |
437076-10-2 |HOMEDEPOTINC | | | . 1600000 | 622,384 ,388.990 6223841 683815 | | @143 ©143 ] 12052024 | -
459200-10-1 |INTL BUSINESS MACHINES CORP | | = | . . 4,550.000 ....1,000.227 .219.830 1000227 1055660 | oTse| (55433) ... (65433) ] 101182024 1
478160-10-4 |JOHNSON&JOHNSON | | .| ... 7,430.000 1074527 .144.620 Aordsr| 1245482 30083 (16538) ... .. .. (16538) | 07116024
46625H-10-0 |JPMORGANCHASE&CO | | .| ... 6,020.000 1443054 239710 14430541 1482079 | L L (39,025 ol (39,029 | 12/052024 |
493267-10-8 |KEYCORP | | ] 73,770.000 1264418 17140 12844181 1820401 ol (17622)) | (127622)| | 120052024 |
49456B-10-1 |KINDERMORGANINC || | 26620000 | 729,388 27400 7293881 4l N PR B as3sn oo a3 | 12052024 |
500754-10-6 |KRAFT HEINZCOMPANY ~ | | | 14450000 | 443,760 ..30.710 443760 | 533488 | C223600 ©5078) o 85078 | 07024
512816-10-9 |LAMAR ADVERTISINGCO-A | | | 7865000 957,485 | 121740 957485 1070908 | oy oo (13428) | (113423 | 10118/2024 |
539830-10-9 |LOCKHEED MARTIN CORPORATION | | = | 2,260.000 _..1,098,224 485940 1098224 1281982 A8 asssn) oo (183757) .. |090522024 |
580135-10-1 IMCDONALDS CORP | | | 1,340000 | 388,453 289890 388453 424850 | 2312 (36398) | (6398 | 101182024 |
58933Y-10-5 |MERCK & CO INC 6,285.000 625,232 99.480 625,232 815,202 5,091 9,363 (189,971) (189,971) 07/11/2024




Annual Statement for the year 2024 of the The Beacon Mutual 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
F Current Designation,
0 Rate per Year's Total NAIC
r Share Other Total Foreign Designation
e Book/ Used to Amount Nonadmitted |  Unrealized -Than- Change Exchange Modifer and
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change SVO
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Symbol
594918-10-4 |MICROSOFTCORP | | | .. 905000 | 381458 | 421.500 3814581 01282\ L 14300 @84) @5824) | 06242024
60871R-20-9 MOLSON COORSBREWINGCOCLB | | | . 6250000 | 388250 | 57.320 03082501 a2312\ L 0639 | @112) @012 | orit024
N6596X-10-9 |NXP SEMICONDUCTORSNV | C | . 2940000 611079 | 207.850 ooy 7943481 2981 5962 .. (183269, | .. (183269) . |06R4%20241
713448108 |PEPSICOING || ] 3675000 | 558,821 1 152.060 958821 648,798 | 4980 | 8933 | (650000 oo (650000 o 12/03/2024 |
717081-10-3 \PFIZERINC L] 20930000 585273 | 26.530 C85823 6127451 | CRCU N U P G412 Or412)| ] 101182024 |
693475-10-5 | PNC FINANCIAL SERVICES GROUPINC | | = | 2915000 562,158 | 192.850 562188 610690 | | @48532) @48s32) | 12052024 |
693517-10-6 |PPLCORPORATION || | 43575000 | 1414445 32460 | 14144451 1489581 121 o f (Ts186) @s138) 12052024 |
742718-109 |PROCTER&GAMBLECO/THE | | | 6350000 | 1,064,578 | 167650 | 1064578 | [DALE: 16 Y B B 6391 | G330 o330 | 09082024
744573-10-6 |PUBLIC SERVICEENTERPRISEGP | | = | 15010000 | 1268195 84490 | 1,268,195 | 1376855 | 9006 | (108660) ] (108660) | 12052024 |
747525-10-3 |QUALCOMMING ~~ ~ ~  f ] 6415000 985472 | 153620 985472\ 1214857 | | 0128 (289185 | (289185 | 12/03/2024 |
78513E-10-1 |RAYTHEON TECHNOLOGIESCORP | = | = | 3580.000 | 414218 | 115720 CoMdzie | 428120\ 1 2255 (18842)) | (13842)) | 090520244
780259-30-5 |SHELLPLG-ADR | C | . .18270000| 831366 | 62650 831366 | 962010 . 26,7941 L (130645) | (130649) ... | 07024
871829-10-7 |SYSCOCORP . | .| .| .. 18,050.000 | 1,380,103 | 76460 | 1,380,103 | 1483617 283811 SAN24t San4y | 10232024 |
882508-10-4 | TEXASINSTRUMENTSINC | | | ... 4085000 765978 | 187.510 o res9rs | 82229 | | .. 5996 | | (56,318) .. (56,318) ... | 09052024
904767-70-4 |UNILEVER PLC-SPONSORED ADR | C | 13300000 78410 56.700 oranog 82| 63241 | ... (1eeen .| (118667)) . . | 09052024}
907818-10-8 |UNIONPACIFICCORP | | .| ... 21750001 495987 | 2280401 495987 582708 | L 295 G672 66720 .| 090052024
902973-30-4 |USBANCORP | | ] . 22910000 | 1095785 47830 1095785 1,201,400 | 11455 13199 SASL o445\ ] 10118/2024 |
92343V-10-4 |VERIZON COMMUNICATIONS | | | 25200000 | 1,007,748 | 39.990 007,748 | 9819341 | 61345 .| 20988 | 245174 | 48814\ | o024
931142-10-3 |WAL-MARTSTORESINC | | | ... 5955000 | 5380341 90.350 .. 538034 5680311 1286 | @990 @99 12052024 |
949746-10-1 |WELLSFARGO&CO | | | 16480000 | 1,167,585 | 70240 | 1157555( 1228034 L ©5579 | ©579 | 120052024 |
5019999999 Industrial and Miscellaneous (Unaffiliated) - Publicly Traded 43,184,868 XXX 43,184,868 47,586,468 46,112 516,997 (2,895,501) 585,820 (3,481,321) XXX XXX
31338#-10-4 |FEDERAL HOME LOANBANK-BOSTON [RF | | 2312000 231200 | 100000~ 231200| 812000 | 9407 | eototT |
5029999999 Industrial and Miscellaneous (Unaffiliated) - Other | | 231,200 XXX 231,200 231,200 19,417 XXX XXX
5109999999 Total - Industrial and Miscellaneous (Unaffiliated) 43,416,068 XXX 43,416,068 47,817,668 46,112 536,414 (2,895,501) 585,820 (3,481,321) XXX XXX
POLEN OPPORTUNISTIC HIGH YIELD FD-
36087T-44-5 |INST ] 1677083827 | 12,158,857 | 7.250 12,158,858 | 141421510 | 90157 | 62,5521 | 62552 . | 1213112024 1
5329999999 Mutual Funds - Designation Not Assigned by SVO | 12,158,857 XXX 12,158,858 14,142,151 930,157 62,552 62,552 XXX XXX
5409999999 Total - Mutual Funds | | | 12,158,857 XXX 12,158,858 14,142,151 930,157 62,552 62,552 XXX XXX
5609999999 Total - Unit Investment Trust XXX XXX XXX
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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
F Current Designation,
0 Rate per Year's Total NAIC
r Share Other Total Foreign Designation
e Book/ Used to Amount Nonadmitted |  Unrealized -Than- Change Exchange Modifer and
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change SVO
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V in Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) B./A.C.V. Acquired Symbol
5809999999 Total - Closed-End Funds XXX XXX XXX
464287-50-7 |ISHARES CORE S&P MIDCAPETF 7515000 | 468260 | 62310| 468260 | 495092| | 2006| | . (28%) | (@8%) | 1A204|
78462F-10-3 |SPDRS&PBOOETFTRUST | [ | 13100000 | 7677648 |  586.080 | TEITEA8 | 7956922 | 28749| || @e2r) | @s2r4) | 120052024 |
5819999999 Exchange Traded Funds 8,145,908 XXX 8,145,908 8,451,014 25,749 2,006 (305,106) (305,106) XXX XXX
05568#109 |BMICSERVICECORP oo emmnger |
14845#-10-6 | THE CASTLEHILLINSCOMPANY | | | 1000000 | 1631363 | 1631363 | 1631363 | 1000000 | b 86725 | 85725 | 1012008 |
5919999999 Parent, Subsidiaries and Affiliates - Publicly Traded 1,631,363 XXX 1,631,363 1,000,000 55,725 55,725 XXX XXX
I
5979999999 Total - Parent, Subsidiaries and Affiliates 1,631,363 XXX 1,631,363 1,000,000 55,725 55,725 XXX XXX
[ ]
5989999999 Total - Common Stocks 65,352,196 XXX 65,352,197 71,410,833 71,861 1,468,577 (3,082,330) 585,820 (3,668,150) XXX XXX
5999999999 Total - Preferred and Common Stocks 70,562,002 XXX 70,507,417 77,031,062 101,065 1,775,507 (3,080,704) 585,820 (3,666,524) XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
wootAs B cs 0 €S S 168
B 2AS 7 S a8
1 sAs B scs
D 4AS 8 s
T'O5AS 8 €8
1F 6%
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for

Accrued Interest
and Dividends

.. 11/05/2024.
. 12/06/2024.
. 1211072024,
. 04/25/2024
. 06/27/2024.
101292024
.. 10716/2024.
. 08/12/2024.
.. 10/03/2024

89183F- AP 3

TOWD POINT MORTGAGE TRUST 24-3 A1A

- 1211272024,
0911712024,
. 01/24/2024.
.. 06/04/2024.
. 09127/2024.
. 01/26/2024.
- 1211372024,
. 01/26/2024
~10/01/2024
02/02/2024
10/31/2024
05/20/2024
. 09/03/2024.
0171072024,
. 07/03/2024.
. 08/14/2024
~01/02/2024
08/21/2024
~07/30/2024
. 04124/2024.
~10116/2024
~08/06/2024
~ 08/06/2024
. 08/07/2024
. 08/07/2024.
. 09127/2024.
.. 09/05/2024.
.. 07/16/2024.
. 02/08/2024.
07/17/2024

J.P. MORGAN SECURITIES LLC

991,739

1 000 000. 00
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
80183F-AQ-1  |TOWDPOINTMORTGAGE TRUST24-3A8 | | 07472024 |JP.MORGANSECURITESLLC | | 740814 S T5000000| o 3081
89183G-AA-4 |TOWDPOINTMORTGAGE TRUST244A1A | | 10182024 |GOLDMANSACHS&CO.LLC | 980,815 100000000 3529
924925AA8  |VERUSSECURIIZATIONTRUST247AT | | 09112024 [MORGANSTANLEY&CO.LLC | | 749995 | 75000000 | 1,804
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 31,828,196 32,859,640.00 107,196
064058-AF-7  |BANKOFNYMELLONCORP . | . | 10162024 |MUFGSECURTESAMERICASING. | | . 247813 o 25000000| 867
172967-JM-4 CITIGROUPINC ] 08/29/2024 - IMORGAN STANLEY &CO.LLC | a8Trs | 45000000 7,809
172967-MV-0 CIMIGROUPINC ] 08292024 |MIZUHO SECURITIESUSALLC | | 4806251 50000000 646
125896-BU-3 CMSENERGYCORP ] 1016/2024 - |VARIOUS 929063 55000000 8,781
25746U-DM-8  |DOMINIONENERGYINC 05/07/2024 - |BARCLAYS CAPITALINC. 236250 25000000 725
25746U-DU-0 DOMINIONENERGYINC 05/07/2024 = IMIZUHO SECURITIESUSALLC ~ | | 5045001 50000000
26441C-CG8 DUKEENERGYCORP 08/19/2024 - IMORGAN STANLEY &CO.LLC | 175000 17500000 ¢
38148B-AC-2 GOLDMAN SACHSGROUPINC | 11/01/2024 - |RBC CAPITALMARKETSLLC | 4504501 450,00000 | 11,528
48128B-AG6 JPMORGANCHASE&CO | 03/20/2024 ' |VARIOUS 83y 76000000 2,780
902073-AZ-9 USBANCORP 04/02/2024 - |SEAPORTGROUP 166,301 | 175000004 4,208
1309999999 Subtotal - Bonds - Hybrid Securities XXX 3,979,490 4,060,000.00 37,344
2509999997 Subtotal - Bonds - Part 3 XXX 46,152,983 47,270,137.00 165,733
2509999999 Subtotal - Bonds XXX 46,152,983 47,270,137 165,733
020002788 |ALLSTATECORP7375% | | 02162024 [JANNEYMONTGOMERYSCOTTLLC | 18000000 488798 oS0l
4019999999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred XXX 488,798 XXX
4509999997 Subtotal - Preferred Stocks - Part 3 XXX 488,798 XXX
4509999999 Subtotal - Preferred Stocks XXX 488,798 XXX
00267Y-109  |ABBVIENC || 09052024 PPERSANDLER&CO. | 2750000 534267 D D
018802108 ALLIANTENERGYCORP 12005/2024 | SANFORD C.BERNSTEN&CO.LLC | 12526000 70895 | |
02537-10-1 AMERICANELECTRICPOWER 09/052024 [PIPERSANDLER&CO. | 5665000 76| |
031162:10-0 AMGENING ] 120032024 |PIPERSANDLER&CO, | 2228000 700881 |
00206R-102 ATSTING 120052024 | SANFORD C.BERNSTEN&CO.LLC | 38370000 oseas | |
060505-10-4 BANKOFAMERICACORP ] 121052024 | SANFORD C.BERNSTEN& CO.LLC | 23000 1052232 |
075887-109 BECTONDICKINSON&CO 120032024 |PIPERSANDLER&CO. 348000 12725 |
11012-108 BRISTOL-MYERSSQUBBCO 07/11/2024 [PIPERSANDLER&CO. | 885000 | 28%| |
1136F00-1 BROADCOMINC ] 1011812024 |SANFORD C.BERNSTEN&CO.LLC | 2400000 | 0891 |
134420-109 CAMPBELLSOUPCO 09/05/2024 [PIPERSANDLER&CO. | 7745000 dat7|
166764-100 CHEVRONCORP 07/11/2024 [PIPERSANDLER&CO. | 665000 | o2
125523-10-0 CIGNA CORP 12/03/2024 | PIPER SANDLER & CO. 2,340.000 791,320
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

92343V 10 4

VERIZON COMMUNICATIONS

- 07A1i2024.
- o7i1i2024.
0910512024
0910512024
1200502024
120052024
071112024
' 03106/2024
1011812024
10182024
101812024
120052024
0910512024
071112024
120052024
1011812024
 07M6i2024.
1210512024
1200512024
120512024
0712024
1011812024
' 09/05/2024
101812024
071112024
0612412024
07112024
0612412024
1210312024
1011812024
120512024
1200512024
0910512024
120052024
- 12103/2024
' 09/05/2024
0712024
1012312024
0910512024
0910512024
0910512024
1011812024
07/11/2024

PIPER SANDLER & CO.

4 300. 000

174,004




A

Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
931142:10-3  |WAL-MARTSTORESINC . | | 12052024 |SANFORDC.BERNSTEN&CO.LLC | 595000 568031 Y PR
949746-10-1 WELLSFARGO&CO 12/05/2024 - |SANFORD C. BERNSTEIN& CO.LLC | . . ... . 16480000 | L2234\
5019999999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 41,342,247 XXX
360877445 |POLEN OPPORTUNISTIC HIGHYIELDFD-INST | | 12812024 |VARIOUS | fas3sesdsl o edds| |
5329999999 Common Stocks - Mutual Funds - Designations Not Assigned by the SVO XXX 930,157 XXX
464287-50-7 |ISHARES CORE S8&PMIDCAPETF | | 11122024 |PIPERSANDLER&CO. | 7s15000| 495002 I PR
78462F-10-3 SPDRS&PSO0ETFTRUST ] 12/05/2024 | SANFORD C.BERNSTEIN& CO.LLC | 131000004 7985922
5819999999 Common Stocks - Exchange Traded Funds XXX 8,451,014 XXX
5989999997 Subtotal - Common Stocks - Part 3 XXX 50,723,418 XXX
5989999998 Summary Item from Part 5 for Common Stocks XXX 148,579,574 XXX
5989999999 Subtotal - Common Stocks XXX 199,302,992 XXX
5999999999 Subtotal - Preferred and Common Stocks XXX 199,791,790 XXX
6009999999 Totals XXX 245,944,773 XXX 165,733
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
36179V-DN-7 | GNMAIPOOL MAG409 _| | 12001/2024 | MBS PAYDOWN 100.0000 | | 60,769 | 60769.00| 62559 | 60845 | () ()] A B 60769 ol 995 | 01/20/2050
38378B-UY-3 | GOVERNMENT NATIONAL MORTGAGE A 1256 C | | 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 130,136 | = 13013600 131478 130188 | | @ @O o mose 2,218 | 02/16/2053
38378K-RR-2 | GOVERNMENT NATIONAL MORTGAGE A 1378 AF | | 12/01/2024 | MBS PAYDOWN 1000000 | | 2452 2245200 - 23081) 22472\ | @ e 2452 296 | 03/16/2048
36296H-Q6-9 | GOVERNMENT NATL MTG ASSOC #691777 - 12/01/2024 | MBS PAYDOWN 100.0000 | | 2244 224400 2289\ 2245 | O ()] I 2244\ 61 07/15/2038
3620C6-EG-6 | GOVERNMENT NATL MTG ASSOC #749935 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | = . 3478 | 3478001 3629 34851 | (0] I (4] I SAT8 N 75 | 11/15/2040
36241K-YZ:5 | GOVERNMENT NATL MTG ASSOC #782528 12/01/2024 | MBS PAYDOWN 100.0000 | | 38401 384000 3917 3844l @ @ 3840 1151 01/15/2039
361797-25-7 | GOVERNMENT NATL MTG ASSOC Il #MA5264 12/01/2024 | MBS PAYDOWN 100.0000 | | 130451 | 13045100 133523 |  130597| | = (40 | ()] I I 20 I N I I 2,942 | 06120/2048
361797-4P-7 | GOVERNMENT NATL MTG ASSOC Il #MA5330 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | morty 101100 o 1265 o 0224 o p o (7] D L R O (P 239 | 07/20/2048
36179T-7k-5 | GOVERNMENT NATL MTG ASSOC 1 #MA5398 | | 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 53102 5310200 | 543181 831600 (5 G S0z 1,141 | 0812012048
0109999999  Bonds - U.S. Governments XXX 417,483 417,483.00 426,059 417,828 (345) (345) 417,483 8,082 | XXX
CALIFORNIA ST STWD CMNTYS DEV SINKING FUND REDEMPTION
180795840 | 06/01/20241100.0000 || 20000| 2000000  25324) 20030 | (101 I (EL0] I 20000 640 | 06/01/2039
COLORADO ST HSG & FIN AUTH SINKING FUND REDEMPTION
196479.C3 | 120012024 [ 1000000 || 3003 310300 3103) 3103 L 33| 57 | 09101/2047
31306V-4B-1 [FANNEMAEO7S8FG 12/25/2024 | MBS PAYDOWN 1000000 | | 1859 | 185000 | 1889 | 89 185 | 61 | 0612612037
3136ABPH7 [FANNIEMAE 12100AY 12/01/2024 | MBS PAYDOWN 100.0000 | | 695693 | 50569300 | 624826 | 597,058 Lo s | 595693 | || 14,706 | 0025/2032
3128M4-CP-6 | FEDERAL HOME LN MTG CORP #G02478 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 38| 38800 o 82f STf AU S 2 I A (R 11/112/01/2036
3128MM-K7-7 | FEDERAL HOME LN MTG CORP #G18317 -~ 07/01/2024 | MBS PAYDOWN 1000000 | | . 14781 1478000 sl L8 R IR @ (5] I (7G0T (S I 20 | 07/01/2024
3128PP-YY-3 | FEDERAL HOME LN MTG CORP #J10727 09/01/2024 | MBS PAYDOWN 1000000 |~~~ | 5291 52900 565| S| @ @ S0 8 | 10/01/2024
3126PP-4D-2 | FEDERAL HOME LN MTG CORP #10820 09/01/2024 | MBS PAYDOWN 1000000 | ~ | S741 57400 | 889 S50 | () P (S0 I St 9 | 10/01/2024
3128PR-FA-2 | FEDERAL HOME LN MTG CORP #1961 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 10552 1085200 10,981} 10605} f (S5 I G 10852 218 | 04/01/2025
3128PR-M7-1 | FEDERAL HOME LN MTG CORP #2182~~~ 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 14977 1497700 - 8512 o 150381 o f ) ()] I worr oo 327 | 05/01/2025
3128PT-7B-5 | FEDERAL HOME LN MTG CORP #J14490 12/01/2024 | MBS PAYDOWN 100.0000 | | 18739\ 1373900 3762 3739 0L B9 248 | 02/01/2026
3128PV-BD-1 | FEDERAL HOME LN MTG CORP #J15436 12/01/2024 | MBS PAYDOWN 100.0000 | | 4521\ 4521001 474y as46 | L @ @) asatl 95 | 05/01/2026
31410G-ME-0 | FEDERAL NATIONAL MTG ASSOC #888757 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | ELN SR 2 L R A A I I T I I 3 | 09/01/2037
31413JFD-1 | FEDERAL NATIONAL MTG ASSOC #946664 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | o 14900 L I (53 [P R ISP I IR IS L3 I R I I 5 | 09/01/2037
31396H-08-3 |FREDDIEMAC3TM4PF 12/15/2024 | MBS PAYDOWN 100.0000 | | 11,883 | 11,88300) 11,9441 - 1887} @ @ M8 372 | 02/15/2036
3137AURR-2 |[FREDDIENMACATH4LM 12/01/2024 | MBS PAYDOWN 100.0000 | | 48147 | 4814700 | 49900} - 482871 | S I o ] aarr) S| 1,292/11015/2032
68607D-NK-7 | OREGON ST DEPT OF TRANSPRTNHI -~~~ 071072024 \VARIOUS -~~~ || . 103070} 100000000 1183620 1080767 | (5570)| . 40536 | (46106) ) 10348611 o (34661)|  (34861)| 72826 | 11/152030
STHRN CA PUBLIC PWR AUTH REVEN SECURITY CALLED AT
BAUTP-FS | 08/30/2024 | 100.00000000100.0000 | | .. 250000 | 25000000 | 264995 | 26153 coasel ] wse ] 250000 ol 12,826 | 07/01/2030
31407B-WY-1 |UMBS-POOL 826063 12/01/2024 | MBS PAYDOWN 1000000 | | 82% | . 82%00|  78%3| 190 | w o] 4 U B 8236 | 199 [ 07/01/2035
314120-A)9 [UMBS-POOLO34809 03/01/2024 | MBS PAYDOWN 1000000 | [ el oo taa00 | el wal o whloo 10300112024
314120-L7-3 |UMBS-POOL935150 03/20/2024 | MBS PAYDOWN 1000000 | | . 254| 2400 o 263) 40 R B 24 Lo 2 | 04/01/2024
31417MK-1 |UMBS-POOLAC2996 09/01/2024 | MBS PAYDOWN 100.0000 | | . nrlooo | T mol ol @ . @ .. o 11 | 09/01/2024
3138ED-2V-2 [UMBS-POOL AKBBS7 120012024 | MBS PAYDOWN 1000000 | | 627 | 621700 6630 6200 | | | O DU | T B 627l 76 | 04/01/2042
3138M6-R25 |UMBS-POOLAP304 12/01/2024 | MBS PAYDOWN 1000000 | | . 8275|  827500( 8590 | 8304 | @[] @) 85| ol 105 [ 08/01/2027
3136WO-RB-7 |UMBS-POOLARBST 12/01/2024 | MBS PAYDOWN 1000000 | | 3508 | 350800 3659 | ssis | @ ] (Gl R B 3808 | ol 57 | 03/01/2043
3138W1-3L9 |UMBS-POOLARMO2 12/01/2024 | MBS PAYDOWN 1000000 | | 693 | 693600 72t4| 63| | enl.. o enl. .o 6936 | [ 83 | 02001/2028
3138WG-6E-9 | UMBS - POOL AS7168 12/01/2024 | MBS PAYDOWN 100.0000 116,552 116,552.00 122,871 116,773 (221) (221) 116,552 1,624 | 05/01/2046
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)[ B.JAC.V. Date Disposal Disposal Disposal Year Date
3140FP-CO.8 |UMBS-POOLBESSOS 12/01/2024 MBS PAYDOWN 100.0000 19374 | 1937400 | 19792| 19,38 (] B ] R BN 73 B DR . 406 | 0610112047
3140GY-GZ:6 |UMBS - POOL BHO215 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | = 15620 | 1562900 16042 - 15645) awy (0] I 186291 306 | 01/01/2048
3140H3-CU-8 |UMBS-POCL BJ188Z 12/01/2024 | MBS PAYDOWN 100.0000 | | 33441 3344001 3386 3344 o AN B B 34l 64 | 10/01/2047
3140HG-HH-3|UMBS - POOLBK2931 12/01/2024 | MBS PAYDOWN 100.0000 ... 195080 ] 19508000 | 204285 | 195866 AU L)1 IR (86)| | 1950800 b 2,105 | 08/01/2035
3140KL-JF-0 |UMBS-POOLBQI161 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 98,699 |  98699.00 | 104081 e8912\ | @3 e 98699 b 1,418 | 08/01/2050
3140Q7-L4-7 |UMBS-POOLCAO346 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | | 12658 | 1265800 | 13281 12,682 @ ear o 12858 | 225 | 09/01/2047
3140Q9-NW-9| UMBS - POOL CA2204 ~ 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 34311 343100 3567 34391 ()] I ) D B AL 75 | 08/01/2048
3140Q9-P9-8 |UMBS-POOL CA2247 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 16,535 | 1653500 | 16335 | 16525 AU 'S BN N 18535 278 | 08/01/2038
31400A-NA-4 |UMBS - POOL CA3084 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 5808 | 580800 5980 58141 | ()] Y P ()] I 5808\ ol 151 | 02/01/2049
3140QP-2F-3 |UMBS-POOLCB4373 -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 1081411 108,141.00 | 106,924 | 108,086 A2 D OS] 2,385 | 08/01/2052
3140Q7-CD-9 | UMBS - POOL CB7267 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 78932 7893200 | 77,144 78855 T T 8932 2)630 | 10/01/2053
3140Qv-LC-6 |UMBS -POOLCBO322 -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 10,824 1082400 | 108811 0L B PR 108241 50 | 10/01/2054
3140X7-X)-3 |UMBS-POOLFM4280 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 68,708 | 6870800 - 71166 e877S| | en . (C20] I I 68708 | | 687 | 09/01/2050
3140X8-KJ-5 |UMBS-POOLFM4786 12/01/2024 | MBS PAYDOWN 100.0000 oo M5232 | 14523200 | 151,381 | 145414 U L:7)] (82 | oooMssy 1,408 | 11/01/2050
3140XL-A4-0 |UMBS-POOLFS4526 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 54936 | 54936001 55709 | 54,976 ) I @or 84936 1,767 | 05/01/2053
31418C-XM-1 |UMBS - POOL MAS383 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 12369 | 1236900 12653 | 12381 oo N1 I 12369 | 241 1 06/01/2048
3133A8:MR-5 | UMBS -POOL QB2168 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 73,658 | 7365800 76213 | 73,730 U ()] I NUE)] I 73658 974 | 08/01/2050
3133AA-H9-6 |UMBS-POOL B38S6 12/01/2024 | MBS PAYDOWN 100.0000 .. 161551 161551.00 | 166,732 | 161,765 @y @A) poessty 1,765 | 09/01/2050
3133KG-PY-8 |UMBS - POOLRA1339 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 82,284 | 8228400 | 85267 | 82407 oy a2 822841 L 1,358 | 09/01/2049
3133KY-VK-2 |UMBS - POOLRBS118 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | = 64529 6452900 66273 64630\ | aonf oo aony 64529\ 730 | 07/01/2041
31426Q-CG-5|UMBS - POOLRJOOO -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 124487 12448700 | 119,722 124,319 AL 1690 o t2Ader ] 3,266 | 10/01/2053
3142GR-KX-7 |UMBS-POOLRJ1208 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 52675 | 5267500 51539 0| sl I P B S2675 | ol 1,211 | 04/01/2054
3142GR-VA-5 |UMBS - POOLRJ1S08 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | ST7M | STATA00 | o Se46 ) S D 2 D B CLAA I N N P 530 | 05/01/2054
3142G8-55-3 |UMBS - POOL RJ26%6 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | TATL o TASI00) L7 (R I PR I R U I TASLL 37 | 10/01/2054
3132DN-FV-0 |UMBS -POOL SD1080 -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 74196 | 7419600 | 69651 7401 RN BN T P LA I I I I, 1,311 | 05/01/2052
31320P-TC-2 |UMBS - POOL SD2347 12/01/2024 | MBS PAYDOWN 100.0000 oo 121382 12135200 | 116,062 | 121,074 sy a8 | ooomsszy 3,790 | 02/01/2053
3132E0-R4-6 |UMBS-POOLSD4t07 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 18351\ 1835100 18408 | 0 Lo B PR 83T 112 | 10/01/2053
3132DT-DS-6 | UMBS -POOL SDS513 -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 47635 | 47063500 | 46690 | | e BTA T P ATe3S | 436 | 02/01/2053
3132DT-Q4-5 |UMBS - POOL 8D875 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 17,361 1736100 o 7ser| o f | ()] I )| I LLEES N I (N N I 94 | 06/01/2054
31320V-78-5 |UMBS - POOL D80SO~~~ 12/01/2024 | MBS PAYDOWN 100.0000 .. 120989 ] 120989.00 | 124656 | 121,098 ooy oy 120889 1,352 | 09/01/2050
313200-P2-7 |UMBS-POOLZAT341 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 7,568 | 7.58800 A3 [ T I o (4] I TESE L 128 | 09/01/2042
31320K-X3-3 |UMBS-POOL ZA2498 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 188131 1881300 18889 18816\ | | ()] I )1 I [CCIEN I I I B 363 | 03/01/2038
31329Q:N6-4 |UMBS-POOL ZAGT13 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 26619 2661900 27609 | 26642 ¢ I @ 26019 523 | 04/01/2049
31329Q-ZH-7 |UMBS - POOL ZA7044 =~~~ 12/01/2024 | MBS PAYDOWN 100.0000 ... 10403 ] 11040300 | 116,165 | 110,659 U =) @6y oo omodosy 2,985 | 06/01/2049
3131X6-2A1 |UMBS-POOLZK3437 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 2580 | 258000 Z S 2596 0] I (] I 2580\ ol 54 1 08/01/2026
3131XH-5N-2 |UMBS -POOL ZL2653 12/01/2024 | MBS PAYDOWN 100.0000 | =~ | 8866 | 886600 9205 8,877 g anpoo 8866 | L 169 | 02/01/2042
3131XJLP-5 |UMBS-POOLZL3034 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 5212 521200 5419 52161 o @ ) D B S N T U B 102 | 05/01/2042
3131X)-2B-1 |UMBS-POOLZL3438 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 1,000 1000004 - 1084 LY U D ()] B D 1000 19 108/01/2042
3132A4-6H-6 |UMBS-POOLZS4d72 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | "oy o Mr1000 ) o 1224t M7ss) @) @) LT N I I I 220 | 02/01/2042
3132A4-6K-9 |UMBS-POOL Z84474 ~ 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 38451 3845001 4091 3,856 g anfooo /S| 74 | 03/01/2042
3132A4-7B-8 | UMBS - POOL ZS4490 12/01/2024 | MBS PAYDOWN 100.0000 5,373 5,373.00 5478 5,377 (5) (5) 5,373 94 [ 07/01/2042
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3132ATKB |UMBS-POOLZSMO8 12/01/2024 | MBS PAYDOWN 1000000 | | 2029| ~ 292900| 3072|293 el el e 49| 1000112042
928172-WD-3 | VIRGINIA STPUBLIC BLOG AUTHP 08/01/2024 | MATURITY 100.0000 | = | 280,000 | ~2680,00000 | = 3,106,308 | 2703882 | | (23882) | (238821 | 2880000 1 ) 128,640 | 08/01/2024
0909999999  Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar. Obligations XXX 6,922,440 |  6,887,370.00 7,586,940 6,784,985 (34,378) 40,536 (74,914) 6,922,031 (34,661) (34,661) 270,464 | XXX
00287Y-Bz1 |ABBVIEINC /2172024 | MATURITY 100.0000 | | 500,000 | ~ 50000000 | ~ = 499585 | 499917\ | 8. LS I 500000 f | 13,000 | 11/21/2024
03466J-AA7 | ANGEL OAK MORTGAGE TRUST24-9A1 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 300461 3004600 30046 f Sl I (N I I 270 | 09/25/2069
05682Q-AQ-9 | BAIN CAPITAL CREDIT CLO LIMIT 17-TAATR 051012024 |VARIOUS | | 590,834 | ~ 590.834.00 | 590,834 | 890834\ | f ] 590834 | ol 20479 | 07/20/2030
67648B-AA-0 | BAYVIEW MSR OPPORTUNITY MASTER 22-1 A1 12/01/2024 | MBS PAYDOWN 100.0000 | | 74706 7470600 | 75985 - TATS9\ | G2 (C22] I [AZ0CR I R I B 1,180 | 12/25/2051
07336N-AD-1 | BAYVIEW OPPORTUNITY MASTER FUN 22-2 A4 12/01/2024 | MBS PAYDOWN 100.0000 | ~ |~ 102183 | = 10218300 | ~~ 90915) ~ f | 65z | 652 o foooteeassy 1,590 | 12/25/2051
12510H-AV-2 | CAPITAL AUTOMOTIVE REIT 24-2A A1~ 12/15/2024 | MBS PAYDOWN 100.0000 | =~~~ | | 17,500 |~ 17,500.00 | 16991 o f | Seb o L3 I I 7500 223 | 05/15/2054
12510H-AZ:3 | CAPITAL AUTOMOTIVE REIT 24-3AA1 = .|| 12/15/2024 | MBS PAYDOWN 100.0000 | =~~~ | 10,000 | - 10,0000 - 9832 | )| £ I (3 B D 10000 L ... 52|10/15/2054
14310G-AN-0 | CARLYLE GLOBAL MARKET STRATEGI 13-3AATA | | 0212112024 |VARIOUS | |  1621804] 1619867.00 | 1,619,867 |  1619,867 o eeser 1,937 1,937 37,443 1 10/15/2030
14311D-BN-5 | CARLYLE GLOBAL MARKET STRATEGI15-1AARS | | 0212112024 |VARIOUS | | 3,490,150 | 348526500 | = 3485265 | 3485265 -\ | 0] 3485265 | | 48861 4886 | 79,833 | 07/20/2031
15200W-AC-9 | CENTERPOINT ENERGY TRANSITION 121A3 10/15/2024 | MBS PAYDOWN 100.0000 | ~ | 206,257 | 296257.00 | 296255 | 286,257 | 0| 26257 ] 6,745 | 10/15/2025
12662K-AA-7 | CREDIT SUISSE MORTGAGE TRUST 21-NQM6 A1 | | 12/01/2024 | MBS PAYDOWN 100.0000 | | 59207 59207.00 | 48168 o\ | 200 00 89207 363 | 07/25/2066
22546Q-AP-2 | CREDIT SUISSENEWYORK =~ D | 09/09/2024 | MATURITY 1000000 | | 1500000 | 150000000 | ~ 1,528,195 | 1502437 sl @4 | 4800000 b 54,375 | 00/09/2024
12636L-AX-8 | CSAIL COMMERCIAL MORTGAGE TR 16 C5A4 | | 09/01/2024 | MBS PAYDOWN 100.0000 | | 263,146 | 26314600 | 265777\ 263377\ @O0 @00 63146 | | 4,658 | 11/15/2048
24381V-AA-8 | DEEPHAVEN RESIDENTIAL MORTGAGE 21-3 A1 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | 508,360 | = 508,360.00 | 413559 | 434990 | 91281 .. 8128 508360 | | .. o . 3,540 | 08/25/2066
25470D-BC-2 | DISCOVERY COMMUNICATIONS 061122024 |PURCHASE OFFER -~~~ | |  1489065| 1,500,00000 | ~ 1,553,565 | ~ 1,504,153 IO 0| S B 2983 | 15011690 o (12,104 (12,104) 33,638 | 11/15/2024
26251N-AB-6 | DRYDEN SENIOR LOAN FUND 18-60AA 10/15/2024 | MBS PAYDOWN 100.0000 | ~ | 219493 | 21949300 | 219,164 218832 | I D P 6611 | 29493\ 10,2111 07/15/2031
30332Y-AC-5 | FIP MASTER FUNDINGLLC 24-1AAT = 1215/2024 | MBS PAYDOWN 100.0000 | -~ | = AL a0 A AL 1110152054
33767J-AA-0_ | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR2 A 12/01/2024 | MBS PAYDOWN 100.0000 | | 10969 | 11096900 | 110968 | 110,969 o meeee 600 | 10/19/2037
33768E-AA-0 | FIRSTKEY HOMES TRUST 22-8FR3A 07/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 2878 | 287800 2699| 28611 | me weo 2818\ 55 | 071712026
369550-AY-4 | GENERALDYNAMICSCORP 117152024 | MATURITY 100.0000 | | 250,000 |~ 250,00000 | = 260,965 | 251761 0] I I (Y1) I 250000 f 5,938 | 11/15/2024
36259V-AB-9 | GS MORTGAGE-BACKED SECURITIES 20-PJ4 A2 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 215 221500 18823 || L I L I 205 329 | 01/25/2051
36267B-AB-3 | GS MORTGAGE-BACKED SECURITIES 22-GR2A2 | | 12/01/2024 | MBS PAYDOWN 100.0000 | =~ | | 56130 5613000 | 46447 | | L0 I D, L8 P B 6130 463 | 08/26/2052
36267E-AD-3 | GS MORTGAGE-BACKED SECURITIES 22-PJ2A4 | | 12/01/2024 | MBS PAYDOWN 100.0000 | | 238,953 | 23895300 | 179,832\  236675| | 2218 | 228 | 28953 | | 3,270 | 06/25/2052
40441L-AA-4 |HGICRECLOLTD 20-FLIA 12/16/2024 | MBS PAYDOWN 100.0000 | =~~~ | = 1073038 | 107303800 | ~ 1073038 | 1,073,038 | | 0 || [ aoms0ss ) 24,563 | 06/16/2036
43283)-AA-4 | HILTON GRAND VACATIONS TRUST 24-2AA 121252024 | MBS PAYDOWN 100.0000 | =~ |~ 145862| 14586200 | 145836 )| | | S I L O 2 I I IS I 2,800 | 03/25/2038
46649T-AA-4 | JP MORGAN MORTGAGE TRUST 18-3A1 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | A6 | MA47600) 10529 ) 81 81 .. MATE L 81 | 09/25/2048
46654A-AC-3 | JP MORGAN MORTGAGE TRUST21-10A3 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 200411 2004100 24439 o f | [ I (V) I 2000 388 | 12/25/2051
465973-AC-9 | JP MORGAN MORTGAGE TRUST22-INVI A3~ | | 12/01/2024 | MBS PAYDOWN 100.0000 | | 38822| 3882200 31708 %8Sty | A1 D ZA1% I w22 663 | 03/25/2052
46593F-AD-4 | JP MORGAN MORTGAGE TRUST 22-INV3ASB | | 12/01/2024 | MBS PAYDOWN 100.0000 | ~ | | 13222 1322200 10882 o f | el Y LN P P 8222 93 | 09/25/2052
46591A-AZ-8 | JPMDB COMMERCIAL MORTGAGE SECU 18-C8 A3 12/01/2024 | MBS PAYDOWN 100.0000 19,298 19,298.00 19,491 19,304 (5) (5) 19,298 198 | 06/15/2051
O NORGAN CHASE 8 GO : e GEURITY GALLED AT || e T R e B PEPETEEE IR -l IR IR P I S et
46647P-BF-2 | 10/15/2024 | 100.00000000 100.0000 | | 1250000 125000000 | = 150,000 | 1,250,000 o ese000 28,763 | 10/15/2025
46647P-CT-1 | JPMORGANCHASE&CO 12102024 | PREREFUNDED -~~~ | | 1750000 | ~1,750,000.00 | ~ 1,750,000 | 1,750,000 o Ts0000 27,318 | 12/10/2025
55820T-AJ-7 | MADISON PARK FUNDING LTD 17-23AAR -~ 10/27/2024 | MBS PAYDOWN 100.0000 | ~ | 709657 | 709.657.00 | 709,657 | 709857 | o f 0oL ] 709657\ 34,632 1 07/27/2031
55284T-AAS | MFRATRUST22:INVIAT 12/01/2024 | MBS PAYDOWN 100.0000 | =~ |~ 112600| 11260000 | 111512 112490 | 90 091 oo M2e00 ) 2,422 | 04/25/2066
61766E-BD-6 | MORGAN STANLEY BAML TRUST 16 C29 A3 03/01/2024 | MBS PAYDOWN 100.0000 2,119 2,119.00 2,140 2,120 2,119 16 | 05/15/2049
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5539T-AAD (MVWOWNERTRUST21-WAA | | 121202024 |MBSPAYDOWN 1000000 | | 16790 | 15719000 | 15747 | 157,105 sl s e 897 | 0112212041
55400v-AA-9 |MVWOT20224AA 12/20/2024 | MBS PAYDOWN 100.0000 |~~~ | 396,556 | 39655600 | 396493 395533 | 10240 1240 396556\ ol 12,144 1 10/21/2041
07336L-AB-9 | OCEANVIEW MORTGAGE TRUST 21-2A2 -~ 12/01/2024 | MBS PAYDOWN 100.0000 | | 53721 53727.00 | - 55070 - 83784 | 74 I (201 I L R (R I I 719 | 06/25/2051
67647W-AB-3 | OCEANVIEW MORTGAGE TRUST 21-3A2 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 41049 4104900 | - 418641 41078 @ @) 0491 529 | 07/25/2051
74153W-CL-1 |PRICOAGLOBALFUNDING 1 =~~~ 09/23/2024 | MATURITY 1000000 | =~ | 2,000,000 | 200000000 | = 1,999,820 | 1999972 | 3 N LN I 2000000 | b ] 48,000 | 09/23/2024
753917-AB-9 | RATE MORTGAGE TRUST 24-2A2 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 95,7031 9570300 - 946260 o\ | Sl I Sl 957031 ol 1,496 | 07/25/2054
753917-AV-5 | RATE MORTGAGE TRUST 24-2A20 -~ 12/01/2024 | MBS PAYDOWN 100.0000 | | 143554 | 14355400 | 140863} | | 1280 123 o omMessa 2,296 | 07/25/2054
75400U-AB-8 | RATE MORTGAGE TRUST 24-J3A2 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 37800~ 37,80000 ) 879181 )| @ @ 37800\ 329 | 10/25/2054
81749P-AB-6 | SEQUOIAMORTGAGE TRUST24-9A2 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 126905\ 12690500 ~ f27282f | | Wy (0 s I I (P IR 1,135 | 10125/2054
82652M-AA-8 | SIERRA RECEIVABLES FUNDING CO 19-2AA 07/20/2024 | MBS PAYDOWN 1000000 | =~ | 20000 2990000 - 29892 298%2\ | 3 I 81 2000 398 | 05/20/2036
82652Q-AA-9 | SIERRA RECEIVABLES FUNDING CO 21-1AA - 12/20/2024 | MBS PAYDOWN 100.0000 | | 135412\ = 13541200 | 135374 |  138346| | C U 66| | oomszy 686 | 11/20/2037
82650D-AA-0 | SIERRA RECEIVABLES FUNDING CO 24-2AA 1212012024 | MBS PAYDOWN 100.0000 |~~~ | 346,046 | 34604600 |~ 3de861| ) | ALl I Al I 360461 ol 4,060 | 06/20/2041
828807-DG-9 | SIMON PROPERTY GROUPLP -~~~ 09/13/2024 | MATURITY 1000000~~~ | 2,250,000 | 225000000 | = 2249365 2249870 | [ T 0N I 2250000 | b ] 45,000 | 09/13/2024
886546-AB-6 | TIFFANY&CO 10/01/2024 | MATURITY 100.0000 | | 750,000 | 75000000 | 773633 | 751,466 U (%] I B (CE0] N 750000\ 28,500 | 10/01/2024
89688WW-AA-9 | TOORAK MORTGAGE CORP 21-INVI AT 12/01/2024 | MBS PAYDOWN 100.0000 | | 108340 | ~ 10834000 | 108339 | ~ 108,340 s 733 | 07/25/2056
89176U-AN-4 | TOWD POINT MORTGAGE TRUST 20-2 A1A - 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 64902\~ 6499200| 575394 | Gl I I G I 649021 459 | 04/25/2060
89183F-AP-3 | TOWD POINT MORTGAGE TRUST 24-3A1A 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | s47rr | 8ATIT.O0 | - 8407T ol a0 a0 AL I P I 1,110 | 07/25/2065
89183F-AQ-1 | TOWD POINT MORTGAGE TRUST 24-3A18 12/01/2024 | MBS PAYDOWN 100.0000 | | 63583 | 6358300 | 628041 ] | 1 U 1 D P 63583 | 833 | 07/25/2085
89183G-AA4 | TOWD POINT MORTGAGE TRUST 24-4 A1A - 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 24544 | 2454400 240731 ) 8 I C3 DR B 45440 143 1 10127/2064
89238F-AD-5 | TOYOTA AUTO RECEIVABLES OWNER 22BA3 | | 12/15/2024 | MBS PAYDOWN 100.0000 |~~~ | 744418 | 74441800 744401 7438800 538 | CECH I [0 U [N I I 11,968 | 09/15/2026
92538H-AA-8 | VERUS SECURITIZATION TRUST 214 A1~ 12/01/2024 | MBS PAYDOWN 100.0000 | | 649r1]  64971.00| 53296 €412\ | . I I AL I I L O P I 329 | 07/25/2066
92538K-AA-1 | VERUS SECURITIZATION TRUST 21-5A1 12/01/2024 | MBS PAYDOWN 100.0000 | | = 134328 | 13432800 112484 132672 | e8| L T R £ .l I I N IR 794 | 09/25/2066
925380-AA-8 | VERUS SECURITIZATION TRUST 21-7 A1 -~ 12/01/2024 | MBS PAYDOWN 100.0000 |~~~ | 51720 5172000 | - 4d47e2 ) o H3120 081 | 081 S0 522 | 10/25/2066
92538U-AA-9 | VERUS SECURITIZATION TRUST22:3A1 -~~~ 12/01/2024 | MBS PAYDOWN 100.0000 | = |~ M3701| 113701.00| 103468 | 13016} | Gl I B85 1 | MO ] 2,374 | 02/25/2067
924925-AA-8 | VERUS SECURITIZATION TRUST 24-7 A1 12/01/2024 | MBS PAYDOWN 100.0000 17,144 17,144.00 17,144 17,144 144 | 09/25/2069
| VAL GREENS BOOTS ALLaNGE. e MORGAN SECURITES || [ o e R L e f e e e SRR e e T R
9BUA2TABA | 07302024 \LLC o f | 11740951 150000000 | 1,490,025 1493483\ | 4| 41 o nAsTeT (319672)  (319672) 47438 | 11/18/2034
94989C-AW-1 | WELLS FARGO COMMERCIAL MORT 15 C26 A3 10/01/2024 | MBS PAYDOWN 100.0000 378,178 378,178.00 387,218 378,876 (699) (699) 378,178 6,202 | 02/15/2048
| VELLS FARGO COMMERGIAL MORTGAG 16.050 PIRNRLH VMBS PATDWN IWOLSY oo Riedie o o ofe Bio it o odehele b o 90000y - O ORI e ] Dele | RelTIEURS
G001XBAS A4 04/01/2024 | MBS PAYDOWN 100.0000 | | 20781 | 2078100 | 20887 . 20770| | S U B o o7t 148 | 05/1512052
95003A-AC-8 | WELLS FARGO MORTGAGE BACKED SE 21-1 A3 12/01/2024 | MBS PAYDOWN 100.0000 | =~~~ | 67385\  6738500| 585041 - e6773) | CIZ I LI I 673851 | 891 | 12/25/2050
92938V-AQ-8 | WF-RBS COMMERCIAL MORTGAGE TR 14 C19 A5 | | 02/01/2024 | MBS PAYDOWN 100.0000 | | 388,356 | ~ 388,356.00 | 399,997 388356 | o f 0l ] 388356 | | 1,891 | 03/15/2047
97314C-AA-8 | WIND RIVER CLOLTD 13-2AAR2. 10/18/2024 | MBS PAYDOWN 100.0000 | | 1531755 | 1,831,755.00 | 1,531,755 | = 1,531,755 o ssss 63,227 | 10/18/2030
1109999999  Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 28,208,715 | 28,538,733.00 28,390,864 26,955,572 13,268 13,268 28,533,669 (324,953) (324,953) 685388 | XXX
CfmiGRaUPING PO SECURTES Usa | e e e L e
T296TMG3 | 08292024 \LLC | 949,335 |~ 950,000.00 | 933495 ) = 921,500 5610 251 28361 | 94986t | (520)|  (526)] 45917 | 09/30/2049
25746U-DD-8 | DOMINIONENERGYINC 0507/2024 \VARIOUS | | 746250 | 75000000 | 741,325 7480751 | LN I (L I g8ty @531 (2531)) 13924 | 12/02/2049
26441C-BG9 |IDUKEENERGYCORP 08/19/2024 | MORGAN STANLEY &CO.LLC| | = 249688 | 25000000 | = 256125| 280954 | (G201 I @6 ] 250008 @y @0 11,307 1 03/16/2168
38144G-AE-1 | GOLDMAN SACHS GROUP INC 11/01/2024 | RBC CAPITAL MARKETS LLC 432,225 450,000.00 450,000 401,063 48,938 48,938 450,000 (17,775) (17,775) 16,815 | 05/01/2049
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PNORGAN GHASER 60 SECURTYGALED AT | e e
ABI2BB-ARS | 08/01/2024 | 100.00000000 100.0000 ~ ~ =~ | 100000 | = 10000000 | = 91480 98706 | 1294 1294 | 100000 5,000 | 07/31/2049
1309999999  Bonds - Hybrid Securities B XXX 2,477,498 | 2,500,000.00 2,472,425 2,420,298 74,548 3,895 78,443 2,498,740 (21,242) (21,242) 92,963 | XXX
2509999997  Subtotal - Bonds - Part 4 | | XXX 38,026,136 38,343,586 38,876,288 36,578,683 74,548 (17,560) 40,536 16,452 38,371,923 (380,856) (380,856) 1,056,897 | XXX
2509999999  Subtotal - Bonds XXX 38,026,136 | 38,343,586.00 38,876,288 36,578,683 74,548 (17,560) 40,536 16,452 38,371,923 (380,856) (380,856) 1,056,897 | XXX
"""" ALLSTATECORP5.10% | |77 JUANNEYMONTGOMERY | |
020002838 | 021612024 | SCOTTLLC | 20915000 | 490912| 7500 | 428013 | 443807 | (15894) || ossel | 21 R 62898 | 62898 | 6667 |
JPMORGAN CHASE & CO 4.20% JANNEY MONTGOMERY
48128B:523 | 03202024 | SCOTTLLC | 6000000 | ~ 120119} 2500 131,100 | 114060 o A7040 o4 om0 (10981 (10981)) 1875
481288-68-0 | JPMORGAN CHASE 8CO4.55% 10/16/2024 | VARIOUS | 35000000 | 746992 10000 | 661,500 | 717,500 | ~ (56,000) - . . (56000 ) 661,500 | | 85492\ 85492\ 2797 |
857477-85-5 |STATE STREETCORP5.35% 10/17/2024 | SEAPORT GROUP | 21847000 | - 545717 5000~ 584dor - H17.9%2| o €6A1S)| 664151 .. 584407\ | (3890)) - (38690)) 219151
902073-73-4 |USBANCORP3.75% 04/02/2024 | SEAPORT GROUP | 10000000 | ~ 176908 | 5000 | 209400 | = 165800 43600 43600 | 209400 | (32492) (32492) (32690
4019999999  Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 2,080,648 XXX 2,014,420 1,958,959 55,461 55,461 2,014,420 66,227 66,227 46,223 XXX
4509999997  Subtotal - Preferred Stocks - Part 4 XXX 2,080,648 XXX 2,014,420 1,958,959 55,461 55,461 2,014,420 66,227 66,227 46,223 | XXX
[ ]
4509999999  Subtotal - Preferred Stocks XXX 2,080,648 XXX 2,014,420 1,958,959 55,461 55,461 2,014,420 66,227 66,227 46,223 | XXX
ABBVIE INC SANFORD C. BERNSTEIN &
2TY-108 | w@oz04|COLLC | 3600000 | ee2273| ... | .| 694723 | seree| . 3683| | .| 831 | 694723 | | 67550 | 57550 . 5B0| .
ALLIANT ENERGY CORP SANFORD C. BERNSTEIN &
018802008 | 09/05/2024 [CO.LLC | 16300000 | ~ 00265 | 813555 | 78480 | 28665 | .| . 28865 | 813855 | | 8710 | 86710 22082
031162100 |AMGENING 09/05/2024 |VARIOUS | 1505000 | 470240 | | atoge4 | 403208 | (0508)| || @08 | aogsd | | 53376 | . s33m6| |
AT&T INC SANFORD C. BERNSTEIN &
00206R10:2 | 09/05/2024 |CO.LLC | 24800000 | 511,982 466,114 | 416144 49970 o f 000 | 66,1141 | 45868 | 45868 208461
060505-10-4 |BANKOF AMERICACORP 01/30/2024 | PIPER SANDLER&CO. | 25100000 |~ &e4f04 | ) 819307 #4517\ (8810 o f | @880 819307 | 44887 ddgsT ||
11135F-10-1 |BROADCOMINC 01/30/2024 | PIPER SANDLER&CO. | = 950000 1116748\ | 1038426\ 1060438 (22012 (| @01 10884260 1 78323\ 7833\ |
CAMPBELL SOUP CO SANFORD C. BERNSTEIN &
134420109 | 09052024 |CO.LLC | 6700000 | 349403\ | 301,779 289841\ 12138 | 1218 EURIES DU 47625 47625 BT
125896-10-0 |CMSENERGYCORP -~~~ 10/23/2024 | PIPER SANDLER &CO. | 18160000 | ~ 1178832 =~ | 1120871} 795559 22847 o f | 28411 oo 57,861\ 57,861 JT0s8
COCA-COLA CO/THE SANFORD C. BERNSTEIN &
191218400 09052024 |CO.LLC | 10400000 7467341 | 645076 612872 331040 | sp04y 645976 | | 100,758 | 100758 | 10088 |
22822V-10-1 |CROWNCASTLEINTLCORP ~ 12/03/2024 | PIPER SANDLER&CO. | 5500000 |~ se77s0) o f 1133126 633545 | 499881\ | 1 490581 o asstey (565,379)  (965375) 186241
DARDEN RESTAURANTS INC SANFORD C. BERNSTEIN &
BIOAOS | o3og2024|COLLC | 1900000 | 333677( | 37216 | 312170 506 | | 5046 | | st | 16461 | 16461 | 2489 |
DUKE ENERGY CORP SANFORD C. BERNSTEIN &
6441C20-4 | 09052024 |CO.LLC | 8400000 | 979570 895005 | 815136 | 79959 ) . 88591 895095 | | ... 844751 B4ATS 25981
532457-10-8 |ELILILLY & CO 01/10/2024 | PIPER SANDLER & CO. 675.000 425,459 400,992 393,471 7,521 7,521 400,992 24,466 24,466
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30161N-10-1 |EXELONCORPORATION | | 101182024 |PPERSANDLER&CO. | 18400000 | 756263 | |  725436| 66060 | 64876 | | | eAB%6| | 72543 | | 3087|  30827| 20976
30231G-10-2 |[EXXONMOBILCORP 05/08/2024 | PIPER SANDLER&CO. | 3700000 | -~ 430066) 388,848 369926\ 18822 . 189221 | 388848 a218) 412181 35150
316773100 |FIFTHTHRDBANCORP -~~~ 01/30/2024 | PIPER SANDLER & CO. | 24100000 | - 853639 ) | 739,118 | 831,209 ©090F e SN0 I nas21) 114,521 843
337932107 |FRSTENERGYCORP 05/08/2024 |VARIOUS | 20300000 | 801338| . |. .. 7s0823 | Taste8 | sg2s| || 15625 | 70823 | | asts| o as. | 6951|
GENERAL MILLS INC SANFORD C. BERNSTEIN &
370334104 | 03/06/2024 |CO.LLC | 4240000 | - 2742zl 372,365 | 276,194 72 172 | 372365 | | (809N - (9809)|  2802|
437076-10-2 |\HOMEDEPOTINC 01/30/2024 | PIPER SANDLER&CO. | 1500000 | 5356491 504,876 | 519,825 (4949 A 5048761 | 30774\ 3074
459200-10-1 | INTL BUSINESS MACHINES CORP 10/23/2024 | PIPER SANDLER&CO. | 6020000 | 1181460 | 1061623 | 801395 NCZE I N B T3 | neetgas ) 19837 | megT| L
46625H-100 |JPMORGANCHASE&CO 01/30/2024 | PIPER SANDLER&CO. | 6400000 |~ tM7751) o 1041237 1,088,640 @A) Aoy sy 765141 76514 J87200
493267108 |KEYCORP 01/30/2024 | PIPER SANDLER & CO. | 63600000 | 940725\ | 920489 | 915840 4649 agdol | 920489 | | 2026 2026\ |
494568-10-1 |KINDERMORGANINC 121052024 | VARIOUS | 23000000 | 548342\ | 4760141 405,720 0244 ] 02044 6014 r23ry 72327 21094
539830-10-9 |LOCKHEED MARTIN CORPORATION 10/23/2024 |VARIOUS | 2265000 | 1284718\ | 1109531 9518041 64131 o f ) 641310 o foomeessty 175187 75,187 198451
580135-10-1 |MCDONALDSCORP 10/18/2024 |VARIOUS | 2100000 |~ 644935| 619,008 | 622671 ey @ees) | 619008 | | ... 25,926 25,926 Teez)
58933v-10-5 |MERCK&COINC 01/30/2024 | PIPER SANDLER&CO. | 7900000 | - 955358 ) 880524 | 861,258 266 || 19266 | 880524 | 74,835 74,835 6083
594918-10-4 | MICROSOFT CORP 07/16/2024 | PIPER SANDLER & CO. 3,640.000 1,461,162 1,384,630 1,278,536 (1,915) (1,915) 1,384,630 76,532 76,532
S OLSON COORS BREWING CoclE S CANFORD G BERNSTEING || e e TR DRSS L o T I S P S S it I I e e I
6OBTIR200 | | |omoero24 fco.ue ] 4460000 | 278259 | | 298970 | 2m2997| 2s9m3| || so3| | 28970 | | @mnf o @7| o 1ee2|
N6596X-10-9. [NXP SEMICONDUCTORSNV |c| ormei2024 [vARIOUS | 4850000 | 1196537 | | 1051430 | ote7a0 | 290 || @l [ aostas0| 145107 | 4507 | 4715|
717081-10-3 |PFIZERING 10/18/2024 | PIPER SANDLER &CO. | 18100000 | ~ = 529128 | = | 521009 - &21089 | )] 5210090 L 80201 8020\~ 22806)
693475105 | PNC FINANCIAL SERVICES GROUPINC 01/30/2024 |VARIOUS | 2500000 | 384297 352,961 | 387,125 @6 ] e 32961\ | 31,336 31,336 (38150
69351T-10-6 |PPLCORPORATION 05/08/2024 | PIPER SANDLER&CO. | 30200000 | 857,534 | | 846413 818420 27993 | | 20993 | 846413 | ey 8025
742718-10-9 |PROCTER& GAMBLECOTHE 05/08/2024 | PIPER SANDLER&CO. | 5500000 | ~ 09,785} 886,059 | 805970 | 80089 | 80089\ | 886059 | | . 2725 2372 RUTALY IR
744573106 |PUBLIC SERVICEENTERPRISEGP 05/08/2024 | PIPER SANDLER&CO. | 13000000 | ~~ 939697 | | 867991 794950 7T30M ) 0 (£ I 8679911 |, [ATUA IR AT I TR
747525103 JQUALCOMMING 01/30/2024 | PIPER SANDLER&CO. | 6600000 | 973938 | 901,786 | 954,558 T | I D L | I w1788 | | 72,151 A
75513E-10-1 |RAYTHEON TECHNOLOGIES CORP _| | 10/23/2024 | PIPER SANDLER&CO. | 8280000 | 84786 | 783,790 | 462,770 (G N I (122 T N 78790 70,996 70986 )
780269-30-5 |SHELLPLC-ADR = C| 05/08/2024 | PIPER SANDLER&CO. | 11500000 | 833002} | TATTT3 ) TSBT00 | @e2n)| (CE220] I I [L2UES R I 853201 85320 A1
TEXAS INSTRUMENTS INC SANFORD C. BERNSTEIN &
882508104 | 06242024 | CO.LLC | 400000 | 8o4589 | | 835019 | 784116 | 80903 | | | 0903 | | 85019 | 59570 | 9570 | . 11960 |
902973-30-4 |USBANCORP 10/18/2024 | PIPER SANDLER &CO. | 19800000 | ~ = 976273 | | 895575 566968 | (2204 1| . @209 ] 8955751 |, .. 80698 | 80,698 U
931142103 |WAL-MARTSTORESING 01/30/2024 | PIPER SANDLER&CO. | 4125000 | 679686 | 635959 | 650,306 | (14347)| || (4dn 63595 | ... 3721|4721 J23)
WELLS FARGO & CO SANFORD C. BERNSTEIN &
o4oTae10-1 | 03062024 |CO.LLC | 14200000~ 807824| | TATS13) 698924 48889 | | 48889 | L2150 IR I 60011 | 60,011 JASTO
5019999999  Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 31,998,232 XXX 30,320,304 27,641,502 1,040,255 1,040,255 30,320,304 1,677,930 1,677,930 354,661 XXX
78462F-10-3 |SPORS8PSOOETFTRUST 01/30/2024 | PIPER SANDLER& €O, | | 30000000 | 14715143 | 1426963 | 14250300 | 1033 | || 035 | 426963 | | 445508 | 445508 | 572 |
5819999999  Common Stocks - Exchange Traded Funds XXX 14,715,143 XXX 14,269,635 14,259,300 10,335 10,335 14,269,635 445,508 445,508 57182 | XXX
I [ ]
5989999998  Summary Item from Part 5 for Common Stocks | | XXX 156,906,446 XXX 148,579,574 148,579,574 8,326,872 8,326,872 571,251 XXX
5989999999  Subtotal - Common Stocks XXX 203,619,821 XXX 193,169,513 41,900,802 1,050,590 1,050,590 193,169,513 10,450,310 | 10,450,310 983,094 | XXX
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| B.JAC.V. Date Disposal Disposal Disposal Year Date
5999999999  Subtotal - Preferred and Common Stocks XXX 205,700,469 XXX 195,183,933 43,859,761 1,106,051 1,106,051 195,183,933 10,516,537 | 10,516,537 1,029,317 | XXX
6009999999  Totals 243,726,605 XXX 234,060,221 80,438,444 1,180,599 (17,560) 40,536 1,122,503 233,555,856 10,135,681 | 10,135,681 2,086,214 | XXX
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Annual Statement for the year 2024 of the The Beacon Mutual 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
E Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B.JA.C.V. Change in on on on During and
ification Description n| Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12 +13-14)| B.JAC.V. Disposal Disposal Disposal Year Dividends
ABBVIE INC PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
TY-A0S | o024 0905/2024|CO.LLC 2750000 | 496288| 53034 | 496288 | |l | 4| armae | B2 |
018802:10-8. |ALLIANTENERGYCORP 09/05/2024 | PIPER SANDLER & CO. | 12/06/2024|VARIOUS . 20030000 | 1161653 | 1226010 | retess | || 64357 | | 64357 | T8 |
AMERICAN ELECTRIC POWER PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
028837401 | oteI2024| 0905/2024|CO.LLC 5665000 | 520534 | 676736 | 52083 | |l 86202 | 56202 | 4988 |
AMGEN INC VARIOUS SANFORD C. BERNSTEIN &
031162100 03/06/2024) 09/05/2024)CO.LLC | 1515000 - 467923 | 4021310 467923\ 24208 24208 9%68|
00206R-10-2 (AT&TINC 10/18/2024| VARIOUS 12/05/2024| VARIOUS | 90310000 | 1884269 | 2030490 1884269) f 0 b b 1462211 1462211 - 1835
060505-10-4 | BANK OF AMERICACORP 07/11/2024|\ VARIOUS 12/05/2024| VARIOUS 103,605.000 | 3825355 | - 4123440 | 38253551 ||| 208085 | 298085 |  17845|
11135F-10-1 [BROADCOMING 0612412024 VARIOUS 10118/2024| VARIOUS 4600000 | 1989721 | 222446 | 1980721 | L oL 24925 234925 S412|
CAMPBELL SOUP CO PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
13442909 | o024y 09/05/2024|CO.LLC ~~~ | 1045000 |~ 46085 54496 | 46085 | sAlt | sAlt 0/
CIGNA CORP PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
125523-10-0 4 072024\ 09/05/2024|CO.LLC 2580000 | = 836446 | 889577 | 83646 834311 53131 5418
125896:10-0 (CMSENERGYCORP 0711/2024|VARIOUS 09052024 | VARIOUS 16985.000 | | 1059120 | dszas | 089129 | b b 86616 | 86616  15803|
COCA-COLA COITHE PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
191216400 | 07024\ 09/05/2024|CO.LLC 1,180,000 | - 72888 | 847261 72888 N nesry| o mssr o a2y
G25508-10-5 [CRHPLC-ORD C| 120032024 |VARIOUS 12/05/2024 | VARIOUS 19923000 | 1740978 | 187422 | zoere | Lo f 1331450 133145 - 59611
126408103 [CSXCORP . 10/23/2024| PIPER SANDLER 8 CO.. 12/05/2024 | PIPER SANDLER 8 CO. 13200000 | 447231 460920 | aar23t| Lo 13689 | 13689 1595 |
264410204 |DUKEENERGYCORP 09/05/2024 | PIPER SANDLER & CO. ~ ~~ [10118/2024) VARIOUS =~~~ =~ | = 11000000 | 1260600 | 1321389 | 1260600 | L {0 oL ] 60,760 | 60760 20404
3016N-10-1 |EXELON CORPORATION 07/11/2024| PIPER SANDLER & CO. 10118/2024| PIPER SANDLER & CO. 2920000 | 1049891 120016 104989 ) 15027 50274 16891
30231G-10-2 |[EXXONMOBILCORP 071112024 VARIOUS 10/18/2024 | PIPER SANDLER & CO. 4620000 | 535066 | 552041 | 535066 | || 16975 189751 79041
316773-10-0 FIFTHTHIRDBANCORP 091052024| VARIOUS 12/05/2024 | VARIOUS 105,980,000 | | 4019121 | 4,333,008 | 4,019,121 R 313887 313887 28579
337932107 |FIRSTENERGYCORP 071112024 VARIOUS 09/05/2024| VARIOUS L 25215000 | 992672 | Ad1s075 | osaer2| | oL 122408 | 122403 | 10716
437076-10-2 |HOMEDEPOTINC 10118/2024 | VARIOUS 12/05/2024| VARIOUS 4700000 | 1801281 | 1912880 | 1801281 | N Lo L] 11569 ) 111,569 | - 13950 1
459200-10-1 | INTL BUSINESS MACHINES CORP 091052024| VARIOUS 10/18/2024\ VARIOUS (16240000 | 3183672 | 3as0zr2 | sweser2| ||l 246600 | - 246600 | = 264541
46625H-100 | JPMORGANCHASE&CO 09/05/2024 [VARIOUS 12/05/2024| VARIOUS — ~~ | 33270000 | 6487,665| 6937443 6487665\ o\ 0l 449778 | MOTTB | 231181
493267-10-8 |KEYCORP 10/18/2024|VARIOUS =~~~ 12/05/2024| VARIOUS 284910000 | 4530832 | - 4812562 | 4530832 | |\ ] 281731 28731 ST
49456B-10-1 |KINDERMORGANING 09/05/2024| PIPER SANDLER & CO.. 12/05/2024| VARIOUS (30240000 | 641207 | teoe2t | eat2or | L] 128324 | 1283241 6848
512816-10-9 |LAMARADVERTISINGCO-A 09052024 | VARIOUS 10118/2024| VARIOUS L 20330000 | 3355300 | 3576630 | 3385309 | | |l 1820 2321 3021
539830-10-9 |LOCKHEED MARTIN CORPORATION | | 07/11/2024 PIPER SANDLER & CO.. 09/05/2024| VARIOUS | 325000 | 145159 | 213 | owastse | b 39,054 | 390541 1859
580135-10-1 |MCDONALDSCORP 07/11/2024| PIPER SANDLER 8 CO.. 10118/2024| PIPER SANDLER & CO. -~ | = 90000 | 22753| g2t | 22783 | | 5768 | 57681 L I
58933Y-10-5 |MERCK&COINC 0307/2024|VARIOUS 05/08/2024| VARIOUS =~ 13775000 | | 1683371 | 1730099 | essari | Lo f o 55828 | 55828 454 |
MICROSOFT CORP SANFORD C. BERNSTEIN & VARIOUS
594918104 | 01/30/2024|CO.LLC 06242024\ 1,900,000 - 779281 827,750 | 719281\ b 48469 | - 48469 | 2576
NE596X-10-9 |NXP SEMICONDUCTORSNV C|05/08/2024 VARIOUS 06/24/2024| VARIOUS = 8380000 | 2120076 | 2202336 | 2120076 | ||l 73260 73260 4233
717081103 |PFIZERING 07/11/2024| PIPER SANDLER & CO. 10/18/2024 | PIPER SANDLER & CO. 2830000 | 78789 | g3t omemeo| | 39421 39421 18021
693475-10-5 | PNC FINANCIAL SERVICES GROUP INC | | 10/18/2024| VARIOUS 12052024 VARIOUS — ~ 8745000 | 1533696 | 1692015 | 1833696 | | Ll 189219 | - 1592191 - 13552
69351T-106 (PPLCORPORATION = 09/05/2024| VARIOUS =~ 12/05/2024| VARIOUS 97680000 | 2,037,002 | - 3192235 2937002\ )] 265233 | 255233\ 244200
742718109 |PROCTER& GAMBLE COTHE 071112024 VARIOUS 09/05/2024| VARIOUS =~ 12720000 | | 2120888 | 2491604 | 2120888 |\ L 075 70715 68291
744573-10-6 | PUBLIC SERVICEENTERPRISEGP 091052024 | VARIOUS 12/05/2024| VARIOUS 31050000 | | 2374976 | 2864706 | 2374976 | || 289730 | 289730 | 18042|
747525-10-3 | QUALCOMM INC 05/08/2024 | VARIOUS 06/24/2024 | VARIOUS 20,400.000 | 3,377,942 3745749 | 3,377,942 367,806 367,806 9,649
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Annual Statement for the year 2024 of the The Beacon Mutual 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
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B.JA.C.V. Change in on on on During and
ification Description n| Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12 +13-14)| B.JAC.V. Disposal Disposal Disposal Year Dividends
75513E-10-1. |RAYTHEON TECHNOLOGIES CORP | [07/11/2024|VARIOUS  |09/052024|VARIOUS | 18280000 | 1837141 1,837,141 U B ormmae | o arrae | Aot
780250-305 [SHELLPLC-ADR C| 03062024 | PIPER SANDLER & CO. | 05/08/2024 PIPER SANDLER & CO. | 905000 | 58,014 cossoml TR AT
882508-10-4 |TEXASINSTRUMENTSINC 06124/2024| PIPER SANDLER 8 CO. | 09/05/2024|VARIOUS . 4600.000 | | 896,096 cossoss |l B9 | e | s
UNILEVER PLC-SPONSORED ADR PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
O4TETTO4 | clommo| 0905/2024|CO.LLC 25730000 | 1422603 cazeos | 147965 | 147965|  638|
UNION PACIFIC CORP PIPER SANDLER & CO. SANFORD C. BERNSTEIN &
WOTBIBA0B | e 0905/2024|CO.LLC 2175000 | 529550 cosesso | Bas | B2as| 298|
%02973:304 [USBANCORP 07/11/2024| PIPER SANDLER & CO. . _ | 10/18/2024 | PIPER SANDLER & CO. 3,110000 | 131,850 comsso | 20404 | 21404 | 3as|
931142103 | WALMART STORESINC 10/18/2024 | VARIOUS 120062024 |VARIOUS 50945.000 | 3,346,404 . 3,346,404 U Csap12 | smpr2| o eTes|
049746-10-1 |WELLSFARGO&CO 10118/2024 | VARIOUS 12/05/2024 | PIPER SANDLER 8 CO. | | 48365.000 | | 2944170 casatro | b a8 | 2rrom |  18sTe|
5019999999  Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded XXX 69,809,765 69,809,765 5,539,904 5,539,904 445,910
78462F-10-3 |SPDRS&PSO0ETFTRUST | [10/182024|VARIOUS |120052024|VARIOUS | 149200000 | 78,769,809 178,769,809 R B (2786968 | 2786968 | 125341 |
5819999999  Common Stocks - Exchange Traded Funds XXX 78,769,809 81,556,778 | 78,769,809 2,786,968 2,786,968 125,341
[ I
5989999998  Subtotal - Common Stocks XXX 148,579,574 156,906,446 | 148,579,574 8,326,872 8,326,872 571,251
[ I
5999999999  Subtotal - Stocks XXX 148,579,574 156,906,446 | 148,579,574 8,326,872 8,326,872 571,251
6009999999  Totals XXX 148,579,574 156,906,446 | 148,579,574 8,326,872 8,326,872 571,251
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company Owned
by Insurer on Statement Date
10 11
Total
Amount
Description Book/ of Goodwill
Name of Subsidiary, NAIC Adjusted Included in
CUSIP Controlled or NAIC Valuation Carrying Book Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Company Code ID Number Method Value Carrying Value Amount Shares Outstanding
14845#106 | The Castle Hill Insurance Company. | omesT | 200317088 | 8bi | . 1631363 o .| 1000000| 100000
1199999 Common Stocks - U.S. Property & Casualty Insurer 1,631,363 XXX XXX
055684109 [BMICSeviceCop o oedgoe30 | ebii | o | 0000 o 100000
1799999 Common Stocks - Other Affiliates XXX XXX
1899999 Total - Common Stocks 1,631,363 XXX XXX
1999999 Totals 1,631,363 XXX XXX

1. Total amount of goodwill nonadmitted § 0
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 2

CUsIP
Identification

Name of
Lower-Tier
Company

3

Name of Company
Listed in Section 1
Which Controls
Lower-Tier
Company

Total Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date

5

Number
of
Shares

6

%
of
Outstanding

0399999 Total
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current -Than- Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
g Date of Maturity Carrying Increase/ | (Amortization)/ | Impairment in Par Actual Notin And Rate Rate When During Accrued
Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
7709999999  TOTALS XXX XXX XXX XXX
1. Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Line Number
1A s 8BS ics os e Fs 16$
B 2AS 88 L
1C 3AS BS s
1D A 48 4
1E SAS S s
1F 6%
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NONE  Schedule DB - Part A - Section 1
NONE  Schedule DB - Part A - Section 2
NONE Schedule DB - Part B - Section 1
NONE Schedule DB - Part B - Section 2
NONE  Schedule DB - Part D - Section 1
NONE Schedule DB - Part D - Section 2
NONE Schedule DB - Part E
NONE  Schedule DL - Part 1
NONE Schedule DL - Part 2

E18-E26
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

o OPENDEPOSITORES | | ||
Cash Held- Bank of America ChicagolL | 1or8r78 |
Cash Held- Federal Home Loan Bank of Boston Boston MA 5049
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 1,083,827 | XXX
TR SUSPENDEDDEPOSITORIES | | ... || RN B
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 1,083,827 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 1,083,827 | XXX

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

1. January 1810627 | 4 April - f (899.427)| 7. duly b (807,257)| 10. October | 1,183,850

2. February | 1,848,363 | 5. May | . | (930,854) 8. August | (208,308)[ 11. November | 1,353,226

3. March (6,913,958)| 6. June (515,087)| 9. September (370,836)[ 12. December 1,083,827

E27
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Annual Statement for the year 2024 of the The Beacon Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

09248U718  [BLACKROCKLIQUDITYFUND || 12suo4 XXX 5072194 R I L
31846V-542 FIRSTAMERTREASURY OBLIGZ | | 2012024 | XXX 295776 | L
31846V-542 FIRSTAMER TREASURY OBLIGZ. . O] 210024 | XXX 1428456 | L
8209999999  Exempt Money Market Mutual Funds - as Identified by SVO 22,296,426
8609999999  Total Cash Equivalents 22,296,426

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

Line Number

1A TS BS 1C8 oS

1B 2AS 8 08 'S

1C 3AS 8BS ¢S TS

1D 4AS 48 4% ey

1E 5A% s8¢ sc$

1F 69
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
States, etc. Depo Deposit Value Value Value Value
1. Alabama AL
2. Maska AR
3. Arzona - AZ L
4. Arkansas AR
5. California A
6. Colorado CO |
7. Connecticut CT o
8. Delaware =~ R
9. District of Columbia DC |
10. Florida R
1. Georgia GA L
12. Hawai o T IO I K I
13. Maho L T U B DR B D
14 Minois L I N SO DY BTN D
15. Indigna N
6. dowa AWl
7. Kemsas KS |
18. Kentucky KY |
19. Louisiana DA
20. Maine ME |
21. Maryland MO
22 Massachusetts  MA| B |MASTATEDEPOSIT [ L 636707 | 498,044
23. Michigan ML
24. Minnesota CMNC
25. Mississippi NS
26. Missouri | MO | |
21. Montana MU
28. Nebraska NE |
29. Nevada . NV
30. NewHampshire NH
31. NewlJersey NO L
32. NewMexico | N
3. NewYork NYCL
34. North Carolina NC |
35. NorthDakota ND |
3. Ohio COH
37. Oklahoma OK
3. Oregon OR
39. Pennsylvania PA |
40. Rhodelslnd RI| O |ARGOGENRE | 23702830 | 23,092,175
41. SouthCarolina SClo
42. SouthDakota SD
43. Tennessee INCL
44, Texas X
4. Uteh UT |
46. Vermont ST
47 Virginia VA
48. Washington | WAL
49. WestVirginia WYL
50. Wisconsn WL
51. Wyoming ) WY L
52. American Samoa = CAS
8. Guam GU |
54 Puerto RiCO .................. PR ......................................................................
55. US.Virginlslands VU
56. Northern Mariana Islands ~~  MP | f
57. Camada .. CAN|
58. Aggregate Other Alienand Other ~ OT | XXX XXX
59. Total XXX XXX 24,339,537 23,590,219
DETAILS OF WRITE-INS
5801' .................................................................................................
5802' ....................................... . . . . O 5 S e
mo NONE = |
5898. Sum of remaining write-ins for Line 58
fomoverflowpage XXX XXX
5899. Totals (Lines 5801 - 5803 + 5898)
(Line 58 above) XXX XXX
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OVERFLOW PAGE FOR WRITE-INS
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