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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 + 4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENLS .....c.ocviiiiiiiiiiiiiciiccie e o 69,050,011 |............ 23.437 |....... 69,050,010 |....covveeiciin e 69,050,010 |........... 23.437
1.02 All OthEr GOVEIMMENLS .........vvviieciceiiieeete et e eeeeeee [ereneneneneas 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ..............occocoifoeeeeeeenene 931,193 | 0.316 [ 931,193 |- o 931,193 |............. 0.316
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 5,005,242 |............. 1.729 |......... 5,005,242 [ [ 5,005,242 |............ 1.729
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANEEEM ...ttt 111,445,224 |........... 37.827 |...... 111,445,224 |t e 111,445,224 |........... 37.827
1.06 Industrial and MISCEIANEOUS ..............cocveveveveveeeeeeeieieieeeeeeee e |reenen 98,524,920 |............ 33.441 ... 98,524,924 | e 98,524,924 |........... 33.441
1.07 HyDFid SECUMHES ....oveviiiiieieieieiecee sttt [eeeeeeeeens 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
1.08 Parent, subsidiaries and affiliates ..........c.covooveoeeoeeoe e e |eeeeeeeiens 0.000 [ oo oo | 0.000
1.09 SVO identified fFUNGAS .......coeuivrriieiieriircceereee e e oo 0.000 [..eeeeeeeerrreeieies e [ e 0.000
1.10 Unaffiliated DANK I0NS ............ceeiiiiiieieieieececeeee e eieeeene [ereeeneneeeas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.11 Unaffiliated certificates of dPOSIt ............cccvceeeiveeiieeiieeeeeeeeeeeseeeee e o 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
1.12 Total [ong-term boNdS .........c.cceeeeeeeeiereeeeeeeeeeeeee e ). 289,046,590 |.............96. 750 |...... 285,046,593 ..o o 285,046,593 |........... 96.750
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiiiniinnieninned
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoioiiiiiiiiierieseee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccooovvniinncnnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccoviiiiiiiiiiiin
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiicceeee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiii e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeieiieeiieiieeriee ittt s nneeneeneeas
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiieneeseee e
4.03 Commercial MOMGAGES ........ooueiiieiieriierieesieeie et sree e
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeeseee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cccueiiiiiiiiiiiiiieieeieeceeeeeee
5.02 Properties held for production of iNCOME .........cccoeviriiiieiiiiiienieneenenn
5.03 Properties held for sale
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..ot 9,073,078 |...cvevenene 3.080 |......... 9,073,078 | e 9,073,078 |...cveeenee 3.080
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoceeeeenirinrneeeerenenenens froeeeccciiiies v 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
6.03 Short-term investments (Schedule DA) ...........cccoooveveveveveveeeeeeeeee e e 501,083 |.....c.... 0.170 [ 501,083 |oeeeeeeeeeeeenes [ 501,083 |............. 0.170
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 9,574,161 |............ 3.250 |......... 9,574,167 oo oo 9,574,161 |............. 3.250
7. CONTACLIOBNS ...ttt ns s [ee e eseeeeeneneene [ereneneneneas 0.000 [-.eeeereeeeeeireneeieins frreeieirneiereeens [rereeeeeeereeees foeereeeeeend 0.000
8. Derivatives (SChedUIE DB) .........ccceeiiiirieieieieieieeeseeieieieieeeee e oo seseeeieeeene [orereeeenenas 0.000 [..eeeeeeerreeeieies e [ e 0.000
9. Other invested assets (SChedUle BA) ...........ccccueiieieieieeeeeiceeeeeeeeie e foeeseeeseeseeeeesenee [rerenenenens 0.000 [.-eeeeeeeeeeeerenreieies frreieirneiereenns [ e 0.000
10.  ReCeivables fOr SECUMMES ..........ccririiiieieieieiieeeee et s [ 0.000 [..eeveeeeeeerreeeieins e [ e 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000 [ foenn D0, % S S D.3, % SR RV XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviierinenincceeeeceeeeeeeena 0.000 0.000
13. Total invested assets 294,620,751 100.000 294,620,754 294,620,754 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
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10.
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12.
13.
14.
15.

COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiitiiteite ittt bt bbb bbb bt bbb E b E £ E e h b £ E e E R e bt ARt ARt e bt e b e eb et Ssemmee e e e ene e e e e e e e e e e nneens
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 9)

Current year change in encumbrances:
o B ] = S =T i TR o 10 o e PP RRTRPS
3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b st b b e e b b e se e b e o0 b e e b e e b et e b et e b e b e e b e b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e bt ebesebeses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G . ........ o ... S ... B ... S .. ... .......@.ttseeseeseeseeteanteenseanbeas foeereeeeaseeaaeeete e e e ae s

Deduct amounts received on disposals, Part 3, RRY  COUR. VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N .. ... Y- B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other-than-temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...
7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bbb £ b b e se b e e b e e b e e b e e e b e s e e b e b e e b e b e saebe 22848 SRS AR SR L AR oA L e b oA e e b e b e e b e b et ebesesese s ese et

Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbb b bbb e b e e b e bbbt b b s b bbb e saebe S0 e R e R e e b e s e b bbb

L ol = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiiiie ettt bbbttt be s 2o e e e e e e e e e e e e e e e e e eneeas
Deduct total NONAAMIEA @MOUNLS ..ottt e b e e e e E e e e e e e e e e e e e e e R e e R e £ e e S H e £ R e SR e e R e SR oo R e e E e e e e e Ee e e e e eesh e seeeeeeeeeeeaae s S0eas et e s e b e e et

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiiiieie ettt bbbt b bt bbb bR bRt b e bt b e e bt bt e bt b Smseeneensess e e e e e e e e e e eneenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiiie ettt meee e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbbttt bbbt bbbttt b e aR e e s e e resbesbeebesaeetesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e et e et e eaeeaae oeabeeabeeabe et e et e e e e aaeesbeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e PP PRRPNS

3.2 Totals, Part 3, Column 11 ...

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, COIUMN O ... oo Qo g ... B ... S ... e ... .eoueeseseesseesseeareeateetesteanseanns
5.2 Totals, Part 3, Column 8 ..o A . .. A . B . BB e

Total gain (loss) on disposals, Part 3, Column 18j..\ : ™ ... . B B O
Deduct amounts received on disposals, Part 3, CHEIMN G ... ... A ... B ... U B o e
Deduct amortization of premium and mortgage i e T TO Moo a0 A O (T e OO e O rrerrrerrrerrrerr RPN
Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo I B o] = S =T i TR o 10 o e T PP PRPRTPS

9.2 Totals, Part 3, Column 13 ...

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb b e b bbb e b b e e b e e b e e b et b e e e b o R e SR oA e e R e bbb e bbb et b e

O o) = T o Ty A o] [0 Ty N O OSSP
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) .......c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeee e
Rl ez Y= TV Lo g T [ o 1= g Lo OO S
ST o] ol =TI (I g T= Y o TU TS BN TR ) SR
Deduct total NONAAMIEA @MOUNLS ..ottt e e h e e e e oo e e e a e e e e s e e e e e e R e £ R e S E e £ R e e R e e R e £ e e e R e e R e e e e e Re e e e e R e e heeeesReeeeaeeaae s S0eas e b e s e e e et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......cuiiiiiiiiii bbbttt bbb e e e e e e e e e e eeaees
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
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10.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiiiiiitiitiite ittt bbbt e bbb bbb E b E e E e E b £ E e AR b b e e b e e b e e bt b e bt Ssemmeeeeeee e s e e e e e e eneeneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbb bbbttt aR e e reebe s b e saeebesaeeaeeaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e et e et e aaeeaae oeabeeabeeabe et e et e st e saeeabeeas eeetseesseaseenseeseeaeeaeeaaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e R PP PRPPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bbb e b b se e b e e b e e b e b e e b e ke e b b e e b e b e saebe S84 E SR e AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s eae ettt
FaXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..........cooecvveeeeeennd
5.2 Totals, Part 3, Column 9 .......c.ccccoviiniiiinnne,

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3,
[DI=Ye [0 @=Toqlo] g (V4= \iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] (=T or - ilo] o PPN
Total foreign exchange change in book/adjusted carrying value:

LS B o] = S =T i TR o1 10 o e I A PP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b b se e b e e b e e b e e bt e b e e b b e e b e b e saebe 22048 SRS AR SR Lo R e R e e b oAb e b e b e e b e b et ebesesese s e s et s e
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e b e b bbb e b bbb e b b et b et b e e ab o8 e SR oA e e s e b e b e bbbt b e

O e = T e Ty A A o] [0 T e B O OSSN
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiitiitiie ittt bbbttt bttt sttt abe s Seeeee e s eseeeee e e e eeeneeas
[DI=Ye [0 8 o) =T Mo o E=Te (4 g 11 C=To IR= a0 To 0L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt b bbb bbb bRt b bbbt e bt bt bt e bt b 2esemmeensens e e e e e e e e e e enaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeeececteteeeeeescaete et esesssaesetesesesssseaesesesessssssesesesessssssesesesensssesesasesnssastesessssnsssnsasans seesasscscaesns 274,194,291
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiueeiteestete sttt etete et et et et e e et es et ese et eae st ess st esessese et ese et et ess et ess et ensasessssesssseseesebesseseseseasassesesesesennane 62,629,094
AACCTUAI OF GISCOUNT .......cvvivieeeceete e eee ettt et e escaeteteseesesaeaeseses s ssaeseseseseesssesesasesssseesesesessssseesasaseesnsesesesasasssseeesesasassssssesesesensssseesasssassnsstesesesensnsetesesasanans eb et etatscaebesennas 615,270

Unrealized valuation increase/(decrease):

L g R - 1y G I 0] [T 3o T
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt d et b et b e bbbt h b b et ebe s Se8easebeb e b et et e e s b e s s s s
L - 1y =T (T B2 07 ] (W 4 4o W 1 ST
44, Part 4, COIUMN 11 oottt bbb b e b e b bt e b e b b e b e b £ s 4o b e 4o h £ E R e e bt bR E R b b e sbeb e e R SRR R SR e LR L b e e e Sheseebeeesesees et
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiiiieiceceete e eeecee et eeeeecte e te s e eseaetetesee s asaesesesessssseesasesessssssesesasessssssesasasensssetesesasanssssaesesasensnas febesesssscaetesananas (12,414)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiuiuieieieeiee ettt ettt e et et et e s es e st ese et eassessaseeseseeeeaeeneaen 51,464,687
DedUCt AMOTHZAtION OF PIEMIUM ........viieceeeeee i ececeete et ceeaetete s seaeeetesessasassese s s s ssasseses s s asssseses s ssssssses s s sssssssesasasasssses et s s sssssssess s sssnseses s s asssansnsasas +eetsesesesesassacaes 571,844
Total foreign exchange change in book/adjusted carrying value:

8.1. Part 1, Column 15 ... B PPN

8.2. Part 2, Section 1, Column 19
8.3. Part 2, SECHON 2, COIUMN 1B ...t e e et e e e e e e e e e e eeaeteeeeeeeaaseeeeeeessseeeeeeesssseeeeessssseeeeensssseeeeenssnes fesbeeeeessanbeneeeenns
8.4. Part 4, Column 15 .... RSP T TP TE PP PT TR PPRPOO

Deduct current year’s other-than-temporary impairment recognized:

9.1, Part 1, COIUMN T4 L.t b et b bbb e bbbt bbbt b et
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

9.4, PArt 4, COIUMN 13 ...ttt ettt ettt ettt e et et et et et et e s e ae s et es e s et e s et e s sse s ss e s e s et et e s e s e se s es e s e s et e s eseseae s es s e s et et esesess s eses s e b et eseseed et ee e e e b e b ek b ea et et ne st et ebes beseaeatneneneseseaene 343,118
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccciiiiiiiiiiiiiiiieiese s e
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9+10) .......ccceeveverereceereeeeeeeeeceeteeseeessssetetesesessssssesesesessssssesesesesssseaesasas <eesesesascnes 285,046,592
(DTt [N Tet i o) =TI gTeT g F=Te o Ty (=T o JR= T 40U S
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.c.ovcueueieieeeeeceeee e eeeesceete et eseessseaetesesenssssaesesesesssssaesesesessssssesesasessssssesesssessssssesasasas £esssssesesaes 285,046,592
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvovncrieiriee i 69,050,011 oo 68,229,316 |.....ocvevevne 68,805,293 |.....cocveveeee 69,290,428
Governments 2. €Canada .....ccceoeieeeieeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 69,050,011 68,229,316 68,805,293 69,290,428
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 931,193 921,691 884,920 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,005,242 4,579,863 5,006,727 4,970,000
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 111,445,224 104,510,269 113,675,304 110,405,863
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 81,954,069 |................. 78,056,259 |................ 81,938,880 |................. 83,642,073
Identified FU”S’S' Unaffilia}ted Bank 9. €anada ...coooiieeee e 3,985,184 |....cooveine 3,755,889 |....covvvneee. 4,005,373 |.coverinee 3,980,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 12,585,670 12,389,969 12,511,398 12,692,331
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 98,524,923 94,202,117 98,455,651 100,314,404
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 285,046,593 272,443,256 286,917,895 285,980,695
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeeeeiieeeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20, United SEAteS .....oovoveeieeiiieieiee e [ e
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 285,046,593 272,443,256 286,917,895

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 27,723,133 |............. 38,085,195 |.coocceenne 1,156,776 |...ocovnveene 2,049,932 69,050,010 |.ocveveveveeenn 242 [ 65,482,899

1.2NAIC2 ..

T3NAIC 3 .
TANAICA ..o,

1.5NAICS ..

TBNAICE ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

931,193

910,686

931,193

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

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..

43NAIC 3 ..o
4A4NAICA ..o

4.5NAICS ..

............... 1,327,634

............... 2,609,072

.............. 5,095,242

............... 4,233,352

.............. 5,095,242

4B NAIC B ...
4.7 Totals 925,873 1,327,634 232,663 2,609,072 XXX 5,095,242 1.8 4,233,352 1.5 5,095,242
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
SANAIC T (e e 32,089,405 |............. 18,101,147 |............. 23,424 119 |............ 13,738,146 |............ 10,185,014 |........... D9, 0. NN U 97,537,831 | 34.2 [ 96,299,672 |.cocvvvevreeee 347 o 97,537,832
5.2NAIC 2 oot 6,371,824 |.............. 4,163,251 |.... ....3,059,494 ... 322,615 [ 491,290 |... 14,408,474 |.. ...16,520,166 |.... .14,408,475 |..

5.3NAIC3 ..
54 NAIC4 ..

S55NAICS ..o
BBNAICE ...

5.7 Totals

38,461,229

22,264,398

26,483,613

14,060,761

10,676,304

111,946,305

112,819,838

111,946,307




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

Q0IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 4,603,514 |............ 35,594,362 |............. 19,865,656 |............... 5,513,995 |...occeunnn 4,047,201 69,624,728 |..........coonc..... 8.4 ... 54,844,749 8 45,351,780 |............. 24,272,948
6.2 NAIC 2 .. ....6,950 |... ...20,940,426 |.... ....1,744 958 ..207,861 |.. .28,900,195 |.. . ...39,317,036 |.... .19,234,843 |.. ..9,665,352

6.3 NAIC 3
BANAIC A oo e nees | e [ seenees Joeresieeneeseeseenessenne [oreeeeenees XX oiriirin [ [ e [ [
B.ENAIC 5 e et nees e ne [reereee s [eeeseeseenneeeesnnesieens [rreeneenresnnesseesneesneene feenreesneees XX ouiriiein [ e
6.6 NAIC 6
6.7 Totals 4,610,464 56,534,788 27,610,614 5,721,856 4,047,201 34.5 94,161,785 33.9 64,586,623 33,938,300
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
8.7 Totals
9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

12.5NAICS ...
12.6 NAIC6 ...

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

121 NAIC T e d) ... 64,416,052 |............ 93,637,770 |............. 45,774,185 |............. 21,534,736 |............. 16,876,261 | [ 242,239,004 217,966,057 |............ 24,272,947
122 NAIC 2 ... ) e 6,378,774 |... ...25,103,677 |... ..10,804,452 530,476 |.. 491,290 |... .43,308,669 |.. .33,643,318 |.. ..9,665,351
123 NAIC 3 e (D) e [ [t o [ eerees e seene [reereeneeneseeesenes [eereesieeseeseeseeneenees Joeeeneenn XK er e o XX [

124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

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

12.7 TOtalS .o 70,794,826 |........... 118,741,447 |............. 56,578,637 |............ 22,065,212 |............. 17,367,551 |.ooee (b) ....285,547,673 251,609,375 |............. 33,938,298

12.8 Line 12.7 as a % of Col. 7 24.8 41.6 19.8 7.7 6.1 100.0 88.1 11.9
13. Total Bonds Prior Year

13ANAIC T e 21,124,412 |........... 103,655,088 |............. 31,411,008 |............. 42,511,144 |............. 23,069,706 |.......cocveveverereriinne 221,771,358 |...coovevee 79.9 | 204,481,772 |............. 17,289,586

13 2NAIC 2 ot 4,399,106 |............ 27,479,656 |............. 19,153,037 |.............. 2,951,842 |.............. 1,853,561 55,837,202 |...c.coovevevrernnn 201 | 37,870,897 |............. 17,966,305

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

.6,371,824 |...

...17,044,950 |....

....9,204,767

...... 530,477 |..

..... 491,290 |...

.33,643,317 |..

........... 2

...37,870,897 |....

137 TotalS ..o e 25,523,518 |.......... 131,134,744 |............. 50,564,045 |............ 45,462,986 |............. 24,923,267 |....covveeericnicnies o D,9,0, CHUINTE RPN XXX v (b) ....277,608,560 |........ccouecunee 100.0 |..coonee. 242,352,669

13.8 Line 13.7 as a % of Col. 9 9.2 47.2 18.2 16.4 9.0 XXX XXX 100.0 XXX 87.3
14. Total Publicly Traded Bonds

T4 A NAIC T e e 61,643,804 |............ 80,497,064 |............. 40,254,856 |............. 19,694,070 |............. 15,876,262 |.....oeeeeeereceees [ 217,966,056 |.......cccoveveveenne 76.3 04,481,772 oo (L 217,966,056

.33,643,317 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 68,015,628 |............. 97,542,023 |............. 49,459,623 |............ 20,224 547 |............ 16,367,552 |...coveveereieecieceen e 251,609,373 |.....coevveree 88.11......... 242,352,669 |......cceveernnnn 87.3 | 251,609,373
14.8Line 14.7asa % of Col. 7 ...coveveveeereere o 27.0 | 38.8 | 19.7 | 8.0 [, 6.5 [ e 100.0 |............ D O 0 ST N D.0.0 G B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 23.8 34.2 17.3 7.1 5.7 88.1 XXX XXX XXX 88.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,772,248 |............. 13,140,706 |............... 5,519,329 |.ccooenenn 1,840,666 |..........c...... 999,999 | e 24,272,948 |.....coovee 8.5 | 17,289,586 |......ccveererecnenne 6.2 ........... D9, ORI 24,272,948
15.2NAIC 2 ... 1,599,685 ..9,665,352
153 NAIC 3 et seees [ sees [
154 NAIC 4 oot seneis [ sees [

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

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

1.0

7.4

2.5

..................... 2.9

.909,999 |...

0.4

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

current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................. 23,438,417 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

current year, $

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

........................... S NAIC3 $eeevcveeccniccenne 2 NAIC A $ s 3 NAIC5 $ e 3 NAIC 6 $ v
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccccccceviiioniiiciiiineees v 20,711,703 o 38,051,135 |...covenenee 1,091,796 | 2,049,932 XXX e 68,939,540 |....cocvvvviinnne 241 | 65,481,264
1.02 Residential Mortgage-Backed Securities ... 1,635 ..
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 11,004 34,059 64,979 XXX 110,042 0.0 110,043 (1)
1.05 Totals 27,723,133 38,085,194 1,156,775 2,049,932 34,974 XXX 69,050,008 24.2 65,482,899 23.6 69,050,009 (1)

N

. All Other Governments

2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals

w

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 931,193 XXX 931,193 0.3 910,686 0.3 931,193
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........ccoooeereeneenienieiinienien e o 925,873 |.ovoeene 1,327,634 D,0. ¢ SRR RN 5,095,242 ..o 1.8 [ 4,233,352 [.ooooveiiiieie 1.5 [ 5,005,242 ..o

4.02 Residential Mortgage-Backed Securities ...

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

4.05 Totals 925,873 1,327,634 232,663 2,609,072 XXX 5,005,242 1.8 4,233,352 1.5 5,005,242
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccceuueee B PO 38,366,847 |............. 21,274,264 |............. 24,993,546 |............. 13,864,546 |............. 10,631,567 |............ D.9,0, CUNUII RN 109,130,770

5.02 Residential Mortgage-Backed Securities ... ....58,917 |. ...224.,420 |.. , .. 196,215 |ovoveiieeee 44,738 o XXX e o 771,809 |.. .. , ,
5.03 Commercial Mortgage-Backed Securities ......... |....ccccou..... 35,465 |.ooeieiennns 765,715 oo 1,282,548 | e e X [ 2,043,728 |.coveiieiieeen 0.7 [ 1,119,663 |.ooieiiieenn 0.4 o 2,043,728
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 38,461,229 22,264,399 26,483,613 14,060,761 10,676,305 XXX 111,946,307 39.2 112,819,839 40.6 111,946,307

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccceeveeeeeeieeieeieeceeeeees e, 1,047,105 |............. 43,905,745 |............. 21,945,512 | 3,881,191 .o 4,047,201 |............ D,9,0 NI RUR 74,826,754 |..ooveeiiiie LT 72,121,780 |eoveeeiiiee, 26.0 [ 55,475,807 |.ecevenee 19,350,947
6.02 Residential Mortgage-Backed Securities ............ oo o e o e D00 GO RSP URURURUT RUTURURPRPRRPRURURUT TTORPTN 999,563 |.ceoieeieiieienne 0.4 [ e
6.03 Commercial Mortgage-Backed Securities .......... |.............. 1,901,172 | 4,323,930 |....connnene. 2,891,709 [ooeoiieiieieiiienes e e D.0, 0. CUNIN U 9,116,811 | 3.2 [, 9,323,672 [ 3.4 [ 7,217,954 |..coennee. 1,898,857
6.04 Other Loan-Backed and Structured Securities ... 1,662,187 8,305,113 2,773,3% 1,840,666 XXX 14,581,360 5.1 11,716,771 4.2 1,892,861 12,688,499
6.05 Totals 4,610,464 56,534,788 27,610,615 5,721,857 4,047,201 XXX 98,524,925 34.5 94,161,786 33.9 64,586,622 33,938,303

~

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Distribution by Type

1

1 Year or Less

Maturity Distribution of All Bon
2

Over 1 Year
Through 5 Years

3 4
Over 5 Years Over 10 Years
Through 10 Years [ Through 20 Years

5

Over 20 Years

No Maturity
Date

Total Current Year

Values by Major Type and Subtype of Issues
6 7 8

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

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 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

..... 1,936,637
,673,191

...... 5,089,645
8,339,172

............... 20,028,332
196,215

...258,923,499

11,160,539

.. 14,691,402 |.

................ 9,261,682
2,002,904

................ 1,898,857
12,688,498

P R 70,794,826

24.8

............. 118,741,447

41.6

.............. 56,578,637

19.8 7.7

100.0

............. 251,600,373
88.1

.............. 33,938,302
1.9

13. Total Bonds Prior Year
13.01 Issuer Obligations ...........cccoovririnininiiiicnee
13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

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

13.08 Unaffiliated Certificates of Deposi

1,970,518

2,564,421 |

.............. 44,925,021
... 244,280
.2,933,452
2,461,292

.............. 44,153,921

1,245,059 |..

...253,608,937

...1,839,519 |.
. 10,443,335 |.
11,716,771 |.

.............. 24,092,102
....999,563
.1,756,304
.8,407,924

13.09 TOtalS ... [ 25,523,520 [..ccveuenne 131,134,744 |............... 50,564,045 |.............. 45,462,986 |.............. 24,923,267 277,608,562 |.....c.coveveeecnnns 100.0 |orveenneee. 242,352,669 |.............. 35,255,893

13.10 Line 13.09 as a % of Col. 9 9.2 47.2 18.2 16.4 9.0 100.0 XXX 87.3 12.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 66,767,354 |.............. 91,168,191 oo 45,285,862 |............... 20,028,332 |.............. 16,322,815 ...229,516,835

14.02 Residential Mortgage-Backed Securities .59, , .. ....247,519 ..196,215 . . 44,738 ...839,956 |. ..

14.03 Commercial Mortgage-Backed Securities ........ [..cccooeneenee. 876,739 |.ocoeeveene 4,523,680 |..oooviiiienns 3,861,263 |..eeoveeieeiieiieiinies [ e XX oo 9,261,682 302 [ 8,687,031 |..oeeiieieen 31 9,261,682

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

...... 1,625,733

....... 3,308,847

................ 2,002,904

.............. 20,224,547

Section 12 23.8 34.2 17.3 7.1 5.7 88.1 XXX XXX XXX 88.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 358,301 |..ceenenee 13,920,019 [ooeiiiiiei 4,072,626 [ foe0022999,999 [ XXX [ 19,350,945 [ 6.8 [ 24,002,102 [ BT [ D.9.0 TN RUN 19,350,945
15.02 Residential Mortgage-Backed Securities .......... [ooooiiiis s e i feereeieeiceicnenenee oreereeeeees XX s o 999,563 [ 004 XXX e [
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 1,059,898 565,965 |.....coieeeeen 272,994 | e e KKK o 1,898,857 |- 0.7 | 1,756,304 |06 | D.9.0 NN RUN 1,898,857
15.04 Other Loan-Backed and Structured Securities . |. ,360,999 6,713,439

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

.. 12,688,498 |.

12,688,498

................ 2,779,198

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

1.0

................ 7,119,014 |................ 1,840,666
....................... 21.0 [ 504
2.5 0.6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

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

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAT ..........cceueiiiiuieeieteiiiesesetesetet e sttt s sttt s s s et et e s s s esesese s s s sssese s s sesnsssese s sesnsesesessssnsnseseses [esiceeesessansiciceanenas 3,414,274 oo BL AL, 274 oo oo eeereees oo

2. Cost Of ShOM-tErmM INVESIMENTS BCGUITEA ........c.c.ouiiiiicietetceceie ettt ettt et et s ae e st s et et e s e s s ae st s s s et et e s eaeasss s st et esessssss s s st et et et essssas s sesesesesesnasasesasans |eeesesesee st ae e e s e s eteaeaens 636,220 oo 636,220 [ [ |

3. ACCIUAI OF GISCOUNL ...ttt b 2141 s 42 s E e E 2t E S s E £ b S e 2 e e S b S s b bbb bbb s b s bbbttt [ooneenineen s 85,858 | 85,858 ... [ [

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

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

6. Deduct consideration reCeIVEA ON QISPOSAIS ............ccccveveiiviieuetitieieeeee et etetetet ettt et et eteseaesese et es et et esesessasss et st esesesesessssas s esesesesesessssas s esesasesesesesssnsasesesesesesenns |ooeseseseseneeneneenenenes 3,635,000 |...cooveiceiernes 3,635,000 [....veeeceieiiceeeeeen [ [

7. Deduct aMOTHIZAtION OF PrEMILUM .......c.iiiiiiiieieeeeeetceceie et et et e ettt es st et et ete s et e sesss et eses e e et et eeeasasesesesee e s et eseaessasaees e s et esesesessasesasesesesesessssasssasnsesesesesnsssasasnsesssesesnnsasas |eeeseseneneaenessnaeeesenenene e neaes 269 | 269 |- e |

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

9. Deduct current year’s other-than-temporary impairMeENt FECOGNIZEM ...........oiuiiuiiiiiii ittt bttt b bttt te st ettt e ebeebeebeebeebeabeebeabeabesseane et [namstmnsenteste st e stessestestestesaeatnns [etestessesuessestessestessessestesansanns [etmstessesaestentessessnstessessnnsnsanns [euesuessessestessessestestessesaestnnaess [euestessestestesseneesaeseeseenaeeaeeeas

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) ........cococveviievererieiiieieieieteteeeeeee ettt teseseae s st sesesess s en s et sesesessassenas [eeereseseieiee s 501,083 [ 507,083 [ [ et

O O T=To (U Ty (o) e= I g o g F= Yo a T (=To =T 0 o TU g O O P AU UROUS SRR
12.  Statement value at end of current period (Line 10 minus Line 11) 501,083 501,083

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

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

NONE
Schedule DB - Part B - Verification - Futures Contracts
NONE
Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open
NONE
Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open
NONE
Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives
NONE
Schedule E - Part 2 - Verification - Cash Equivalents
NONE
Schedule A - Part 1 - Real Estate Owned
NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE
Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE

SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

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

NONE

EO9
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-QE-1 ..... US TREASURY N/B 4.625 02/15/2040 .......covvvvvvnnnnnne A 2,050,000 |...98.4375 |....oenvvnnnnn 1,968,750 [.ovveeennnnn 2,000,000 |.eeevenninnns PAVZIS X 20 R AP (¢ :) N ERUU R RN 4.625 |...... 4.445 ....12/11/2024 ...|....02/15/2040 ...
912810-TB-4 ..... US TREASURY N/B 1.875 11/15/2051 ... A ..34,625 |...55.2031 |... 40,000 |oeeerniiieeeeennn 34,974 [ e 13 e e e 1875 2.538 ....04/05/2022 ...|....11/15/2051 ...
912828-70-3 ..... US TREASURY N/B 0.25 06/30/2025 ... A ...98.0664 |... .8,806,000 |.evuuneeennnn 8,772,267 [ooveiiiiiniiiiiis | 86,139 [ v 0002220250 | 1.055 ....07/20/2023 ...|....06/30/2025 ...
912828-Z-3 ..... US TREASURY N/B 0.25 06/30/2025 .. A ...98.0664 |... 4,694,000 |.eeuneeeeen 4,693,636 [ooeeiiiiiiiiiii 882 [ e 000220250 | 0.268 ...07/20/2023 ...|....06/30/2025 ...
912820-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 .. A ...97.7188 |... ..340,000 |oeeeveinnnnnnnnn332,214 [ e 13,005 [ e 00022202250 | 4.345 ....09/30/2022 ...|....07/31/2025 ...
91282C-CP-4 ... US TREASURY N/B 0.625 07/31/2026 ... A ...94.5117 |... .3,850,000 |.. ...09/28/2022 ...|....07/31/2026 ...
91282C-DR-9 ..... US TREASURY N/B 0.75 12/31/2023 ... A o .. ....01/21/2022 ...|....12/31/2023 ...
91282C-DY-4 ... US TREASURY N/B 1.875 02/15/2032 ... A ...84.0781 |... 168,156 |.... ... 200,000 |.. 192,433 ....04/05/2022 ...|....02/15/2032 ...
912820-DZ-1 US TREASURY N/B 1.5 02/15/2025 ... A ...99.6289 |. ..2,002,207 |. .2,100,000 .2,099,428 |.. ....03/10/2022 .. 02/15/2025
91282C-ED-9 . US TREASURY N/B 1.75 03/15/2025 .. A ...99.4688 |. ..979,767 |. ..985,000 .983,680 |.. ...04/05/2022 .. 03/15/2025
91282C-EE-7 ..... [US TREASURY N/B 2.375 03/31/2029 A ...92.2578 |. ..184,516 |. . 200,000 .197,000 |.. ....04/12/2022 .. 03/31/2029 ...
91282C-EF-4 ..... US TREASURY N/B 2.5 03/31/2027 A .. 298,594 |...96.2344 |... . 300,000 |.. ....299,393 ....04/05/2022 ...|....03/31/2027 ...
91282C-EM-9 ..... US TREASURY N/B 2.875 04/30/2029 ... A .. 199,926 |...94.0859 |... . 200,000 |.. .... 199,992 ....06/19/2022 ...|....04/30/2029 ...
91282C-EP-2 ... US TREASURY N/B 2.875 05/15/2032 ... A ...89.7969 |... . 400,000 |.. ....399, 111 ....06/10/2022 ...|....05/15/2032 ...
912820-EQ-0 ..... US TREASURY N/B 2.75 05/15/2025 .... A ...99.4375 |... .2,330,000 |.. .... 2,319,507 ....09/01/2023 ...|....05/15/2025 ...
91282C-ET-4 ..... US TREASURY N/B 2.625 05/31/2027 ... A ...96.2266 |... .1,000,000 |.. ....06/22/2022 ...|....05/31/2027 ...
912820-GG-0 ..... US TREASURY N/B 4.125 01/31/2025 ... A ...99.9688 |... .2,000,000 |.. ...01/27/20238 ... |....01/31/2025 ...
91282C-GM-7 ..... US TREASURY N/B 3.5 02/15/2033 A ...93.0313 |... ...50,000 |.. ....04/21/2023 ...|....02/15/2033 ...
912820-GM-7 ..... US TREASURY N/B 3.5 02/15/2033 ... A ...93.0313 |... 139,547 |.... ... 150,000 |.. 149,899 ....04/21/2023 ...|....02/15/2033 ...
91282C-GP-0 . US TREASURY N/B 4 02/29/2028 ... A ...99.0781 ..7,311,966 |. .7,380,000 . 7,473,328 |.. .. (25,533) | ....08/27/2023 .. 02/29/2028
91282C-GR-6 . US TREASURY N/B 4.625 03/15/2026 A . 100.4258 |. ..823,491 | . 820,000 .828,728 |.. (6,927) | ....03/23/2023 .. 03/15/2026
91282C-HK-0 . US TREASURY N/B 4 06/30/2028 ..... A ...98.9297 |. ..2,374,313 |. .2,400,000 .2,395,153 |.. . 1,767 |. ....07/20/2023 .. 06/30/2028
91282C-H0-7 . US TREASURY N/B 4.125 07/31/2028 A ...99.2734 |. ..2,581,109 |. .2,600,000 .2,571,573 |.. ....08/21/2023 .. 07/31/2028 ...
91282C-HX-2 . US TREASURY N/B 4.375 08/31/2028 A . 100.0547 |. ..385,000 .385,223 |.. ...09/05/2023 .. 08/31/2028 ...
912820-JA-0 ..... US TREASURY N/B 4.625 09/30/2028 ... A . 100.8906 |... .3,500,000 |.. ... 3,504,734 ....10/11/2023 ...|....09/30/2028 ...
91282C-JL-6 ..... US TREASURY N/B 4.875 11/30/2025 ... A . 100.5391 |... ....6,511,184 ....12/08/2023 ...|....11/30/2025 ...
912820-KG-5 ..... US TREASURY N/B 4.125 03/31/2029 ... A ...99.0078 |... ....9,308,786 ....04/15/2024 ...|....03/31/2029 ...
91282C-KP-5 ... US TREASURY N/B 4.625 04/30/2029 ... A . 100.9609 |... ....553,060 ...05/06/2024 ...|....04/30/2029 ...
91282C-LF-6 ..... US TREASURY N/B 3.875 08/15/2034 ... A ...94.6250 |... ....300,387 ....08/22/2024 ...|....08/15/2034 ...
91282C-LN-9 US TREASURY N/B 3.5 09/30/2029 ... A ...96.2500 |... . ....4,778,672 ....10/25/2024 ...|....09/30/2029 ...
91282C-LP-4 . US TREASURY N/B 3.5 09/30/2026 ... A ...98.7539 |. . 500,000 .499,325 |.. ....00/27/2024 .. 09/30/2026 ...
91282C-10-2 ... US TREASURY N/B 3.875 10/15/2027 ... AL ...98.9219 |... .47, ..250,000 |.. ....249,131 ...10/24/2024 ...|....10/15/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - XXX 68,122,451 69, 180,000 68,939,541 XXX XXX
362258-0J-0 ... GNSF POOL 781357 . N LA . 100.0000 |... ....11/19/2001 ...|....10/15/2025 ...
362258-0N-1 ... GNSF POOL 781361 . . 4. LA . 100. 1021 ...11/19/2001 ...|....12/15/2025 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 43 XXX 429 428 421 5 XXX XXX XXX 2 36 XXX XXX
831641-FY-6 ..... |SBIC 2024-10B 1 4.38 09/10/2034 ABS .........ceeeennnn | ...... | ....... |4 ......... | 1A e 110,000 |...96.7601 [.......ccevennnns 106,436 |.oeeeeeeeennnns 110,000 |-evveenieeennnn 110,043 [oooviniiiiiii o A3 e foeii e 4.380 |...... 4.420 [MS ..o |eeiiiiiiiiaennes 1,204 [ ...09/20/2024 ...|....09/10/2034 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 110,000 [ XXX 106,436 110,000 110,043 3 XXX XXX XXX 1,204 XXX XXX
0109999999. Total - U.S. Government Bonds 68,805,293 | XXX 68,229,316 69,290,428 69,050,011 143,636 XXX XXX XXX 440,590 1,621,181 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
13063D-C4-8 ..... |CAL|FOHNIA ST 1.7 02/01/2028 .....vivvvvnnnniiiinnnnns | ...... | ....... | ............ T.0FE |, 884,920 [...92.1691 |..........ounnnns 921,691 |..vuennnns 1,000,000 J..oeenniiiinnnnn 931,193 | [ 20,508 J.ooiiiiiiiiiinnns forviiiiiiiiiiiinn eeeens 1.700 |...... 4140 [FA .oooo v, 7,086 [..ooiiiiinnnnns 17,000 |....09/06/2022 ... |....02/01/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 884,920 [ XXX 921,691 1,000,000 931,193 20,508 7,036 17,000 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 884,920 | XXX 921,691 1,000,000 931,193 20,508 7,036 17,000 XXX XXX
111746-00-6 ..... BROCKTON MA 2.308 11/01/2029 .. 1.DFE ..|... ...88.7581 |... 665,686 |.... . 750,000 |.. ....150,048 e (M) e s 000022308 [0 2,308 | MN s [ 2,837 |... . 17,310 |....10/21/2021 ...|....11/01/2029 ...
54438C-PA-4 ..... [LOS ANGELES CA CMNTY CLG 6.75 08/01/2049 . .1.BFE .. . 110.5233 |. . 720,000 .866,951 |.. (873) |. ....10/03/2024 .. 08/01/2049 ...
54438C-YN-6 . LOS ANGELES CA CMNTY CL 1.806 08/01/2030 . .1.BFE .. ...87.0751 . 400,000 .403,459 |.. (643) |. ....09/20/2021 .. 08/01/2030 ...
649660-XX-3 ..... NEW YORK NY 4 08/01/2050 2 .. .. 1.CFE ..|... ...95.3270 |... s .2,000,000 |.. ....1,974,784 ....07/05/2022 ...|....08/01/2050 ...
898735-UT-0 ..... TUCSON AZ COPS 2.232 07/01/2034 ....oevvveneeecnnnnnnafoes ven [ nnnnns 1onns .. 1.DFE .. ... 78.5083 |....couuiiieens 863,569 |.eevuunaanns 1,100,000 |.....ceeenennn 1,100,000 ...02/18/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,006,727 | XXX 4,579,863 4,970,000 5,005,242 129,086 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,006,727 | XXX 4,579,863 4,970,000 5,005,242 129,086 XXX XXX
02765U-EK-6 ..... AMERICAN MUNI PWR-OHIO 8.084 02/15/2050 1FFE .. 1,077,813 |. 126.1594 |. .. 1,135,435 |. . 900,000 1,073,525 |.. . 72,756 |....10/20/2023 .. 02/15/2050 ...
040654-XV-2 ..... ARIZONA ST TRANSPRTN BR 2.058 07/01/2025 . .1.BFE .. ...98.8483 |. .. 1,285,028 |. .1,300,000 1,288,453 |.. . 26,754 |....09/12/2022 .. 07/01/2025 ...
04780M-VA-4 ..... ATLANTA GA ARPT REVENUE 4 07/01/2049 .. 1.DFE ..|... ...93.4708 |... 2,804,124 |.... .3,000,000 |.. ....2,967,829 ..120,000 |....07/05/2022 ...|....07/01/2049 ...
047870-SP-6 ..... ATLANTA GA WTR & WSTWTR 2.913 11/01/2043 .... .. 1.DFE ..|... ...71.8521 |... .1,150,000 |.. ....846,962 ....11/07/2024 ...|....11/01/2043 ...
072024-XG-2 ..... BAY AREA CA TOLL AUTH T 2.019 04/01/2030 .... .. 1.CFE ..|... ...87.3009 |... .1,000,000 |.. ....999,995 ...03/03/2021 ...|....04/01/2030 ...
072024-YC-0 ..... BAY AREA CA TOLL AUTH T 3.176 04/01/2041 .... .. 1.DFE ..|... ...77.8234 |... 1,930,000 |.. .... 1,526,660 ....11/07/2024 ...|....04/01/2041 ...
120827-EJ-5 ..... BURBANK GLENDALE PASADEN 5.17 07/01/2029 .... .. 1.F FE ..|... . 100.44% |... ... 500,000 |.. ....06/23/2024 ...|....07/01/2029 ...
120827-EK-2 ..... BURBANK GLENDALE PASADENA 5.2 07/01/2030 .... .. 1.F FE ..|... . 100.3725 |... ... 500,000 |.. 500,421 ....05/23/2024 ...|....07/01/2030 ...
13053C-AD-4 ..... CALIFORNIA ST POLL CONTR 4.75 11/01/2046 ... .. 1.F FE ..|... . 101.3570 |... .3,500,000 |.. .... 3,499,873 ...12/15/2016 ...|....11/01/2046 ...
130770-QU-9 ..... CALIFORNIA ST UNIV REVE 2.795 11/01/2041 .... .. 1.DFE ..|... ...72.6041 |... ..250,000 |.. ....250,732 ....09/21/2021 ... |....11/01/2041 ...
155498-JJ-8 . CENTRL TX REGL MOBILITY 2.635 01/01/2032 . .1.GFE .. ...86.4042 |. ..432,021 |. . 500,000 .506,759 |.. ....02/12/2021 ..
155498-MK-1 ..... CENTRL TX REGL MOBILITY 2.504 01/01/2032 . . 1.GFE .. ...85.6334 |. .. 1,138,924 |. . 1,330,000 01,329,999 |.. ....10/07/2021 ..
167736-SJ-7 ..... CHICAGO IL WTR REVENUE 5.75 11/01/2030 . .. 2.AFE .. . 107.3673 |. .. 5,668,993 |. .5,280,000 .5,577,423 |.. ....11/01/2024 .. .
167736-YV-3 ..... CHICAGO IL WTR REVENUE 6.642 11/01/2029 ... .. 1.EFE ..|... . 103.0504 |... 425,801 ...01/07/2022 ...|....11/01/2029 ...
23503C-AP-2 ..... DALLAS-FORT WORTH TX IN 4.087 11/01/2051 .... .. 1.EFE ..|... . ...82.8720 |... ....1,001,438 ....04/06/2022 ...|....11/01/2051 ...
249182-QY-5 ... DENVER CITY & CNTY CO A 4.125 11/15/2053 ... .. 1.DFE ..|... .. 1,890,620 |...94.2767 |... .... 1,897,491 ...07/08/2022 ...|....11/15/2053 ...
S41271-AH-T ... FLORIDA ST BRD OF ADMIN 5.526 07/01/2034 ... .. 1.CFE ..|... ..500,000 |. 100.9895 |... ... 501,007 ....04/18/2024 ...|....07/01/2034 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRT 2.962 01/15/2046 .... .. 1.EFE ..|... ...70.8341 |... .. ....999,973 ....01/27/2021 ...|....01/15/2046 ...
373539-K8-7 ..... GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 .... .. 1.AFE ..|... ...94.2516 |... ..495,000 |.. ....02/21/2013 ... |....12/01/2041 ...
3B122N-A7-7 ..... GOLDEN ST TOBACCO SECURIT 1.4 06/01/2025 ... .. 1.DFE ..|... ...98.6160 |... .1,500,000 |.. ... 1,483,432 . ...06/28/2022 ...|....06/01/2025 ...
426063-JU-8 ..... HENRICO CNTY VA INDL DE 5.929 08/23/2027 .... .. 1.EFE ..|... . 104.3100 |... .3,250,000 |.. ... 3,276,293 ... (3,285) | ...02/12/2009 ... |....08/23/2027 ...
442349-EN-2 ..|HOUSTON TX ARPT SYS REV 1.716 07/01/2026 . . .. 1.EFE .. ...95.9877 |. ..330,000 319,737 |.. . 6,509 |. ....06/06/2022 .. 07/01/2026
47770V-AZ-3 ..... [ JOBSOHIO BEVERAGE SYS S 4.532 01/01/2035 . 1 .1.CFE .. ...96.7126 |. . .6,500,000 .6,849,885 |.. .. (41,522) |. ....02/14/2019 .. 01/01/2035
544445-UD-9 .|LOS ANGELES CA DEPT OF 2.063 05/15/2034 ... 1 .1.DFE .. ...78.2924 |. ..391,462 |. . 500,000 .499,999 |.. ....01/28/2021 .. 05/15/2034
57419T-58-6 . MARYLAND ST CMNTY DEV A 6.282 09/01/2048 . -2 .1.BFE .. ...99.3531 ..745,148 |. . 750,000 .750,307 |.. ....11/09/2023 .. 09/01/2048 ...
57587A-LB-2 ..... MASSACHUSETTS ST HSG FIN AG 4 12/01/2045 . .2 .1.CFE .. ...87.5111 .. 2,625,333 |. .3,000,000 .2,999,640 |.. ...12/11/2015 .. 12/01/2045 ...
57587A-MA-3 ..... MASSACHUSETTS ST HSG FIN 3.9 12/01/2040 ... 2. .. 1.CFE ..|... .. 2,000,000 |...93.4475 |.....onnnnnnnn 1,868,950 |.... .2,000,000 |.. .... 1,999,767 ....12/11/2015 ...|....12/01/2040 ...
57587A-RK-6 ..... MASSACHUSETTS ST HSG FIN 3.4 12/01/2046 ... 2 ... .. 1.CFE ..|... .. 3,000,000 |...79.4447 |.............. 2,383,341 |.... .3,000,000 |.. .... 2,999,743 ....07/22/2016 ...|....12/01/2046 ...
5758%6-MzZ-5 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2044 ... 2. .. 1.CFE ..|... .. 1,074,630 |. 100.0719 |... .1,000,000 |.. ....07/10/2014 ...|....07/01/2044 ...
575896-1P-6 ..... MASSACHUSETTS ST PORT A 2.079 07/01/2035 ... N L .. 1.CFE ..|... ..1,000,000 |...75.2940 |... .1,000,000 |.. N ....02/04/2021 ...|....07/01/2035 ...
592090-MC-5 ... MET GOVT NASHVILLE & DA 5.597 07/01/2056 .... A1 [ 1LCFE L ...98.0732 |... .1,000,000 |.. Ll 452 | ....08/10/2023 ...|....07/01/2056 ...
592643-B0-2 METRO WASHINGTON AIRPORTS 6.5 10/01/2044 . L2 ... .. 2.AFE ..|... . 108.2580 |... 541,290 |.... . 500,000 |.. ....517,748 ... (3,200) | ...01/05/2015 ...|....10/01/2044 ...
64578E-ML-8 ..... [NEW JERSEY ST ECON DEV 4.984 03/01/2027 1 . 1.GFE .. . 100.5827 |. ..502,914 |. . 500,000 .500,211 |.. (105) |. ....01/20/2023 .. 03/01/2027 ...
64578E-MM-6 ..... NEW JERSEY ST ECON DEV 5.064 03/01/2028 1 . 1.GFE .. . 100.7844 |. .500,258 |.. . (83) ] ....01/20/2023 .. 03/01/2028 ...
646108-SR-2 ..... NEW JERSEY ST HSG & MTGE 3.75 11/01/2045 . L2 ... .. 1.DFE ..|.. ...86.3706 |... ... 2,499,726 ... (95)]. ...04/29/2016 ... |....11/01/2045 ...
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646136-XR-7 ..... NEW JERSEY ST TRANSPRTN 6.561 12/15/2040 .......ccevufeun von ] unnnns T LFFE L 764,533 [. 107.1697 |.....ccevvvnnnnns 750,188 [.oeiiiinnnnnns 700,000 |oeeeevnnnnieenns (T 1oV R R (< +) N AU RN RN 6.561 |...... ST [ ) R 1,914 ... 11/07/2024 ...|....12/15/2040 ...
647719-QF-3 ..... NEW ORLEANS LA SEWAGE S 1.891 06/01/2031 ... e [ 2.AFE L ..100,000 |...83.2373 |... ...83,237 |.... . 100,000 |.. 0 100,000 |eeeenneeeeeniies feeeeeeis e e e 1.891 |...... 1.891 | ....... 152 ... ....02/05/2021 ...|....06/01/2031 ...
647719-0G-1 ..... NEW ORLEANS LA SEWAGE S 1.991 06/01/2032 .... A1 [ 2AFE L ..200,000 |...81.2990 |... ..162,598 |.... . 200,000 |.. 199,999 | e i e 1.991 |...... 1.991 ....02/05/2021 ...|....06/01/2032 ...
647719-0H-9 ..... NEW ORLEANS LA SEWAGE S 2.091 06/01/2033 .... e [ 2.AFE L ...79.5018 |... 159,004 |.... . 200,000 |.. 10200,000 |eeennieeeeennis feeeeeeeiis e e e 2.091 |...... 2.091 ....02/05/2021 ...|....06/01/2033 ...
647719-Q4-5 ..... NEW ORLEANS LA SEWAGE S 2.191 06/01/2034 .... A1 [ 2AFE L ...77.8%6 |... 233,69 |.... . 300,000 |.. 299,999 | e i e e 2.191 ... 2.191 ....02/05/2021 ...|....06/01/2034 ...
647719-0K-2 ..... NEW ORLEANS LA SEWAGE S 2.241 06/01/2035 .... e [ 2.AFE L ...76.08%4 |... . 100,000 |.. 0 100,000 |eeeenneeeeeniies feeeeeeis e e e 2.241 |...... 2.241 ....02/05/2021 ...|....06/01/2035 ...
647719-QL-0 ..... NEW ORLEANS LA SEWAGE S 2.291 06/01/2036 .... A1 [ 2AFE L ...74.3694 |... . 100,000 |.. 0 100,000 |eeeveiniiiiiiiins oo i e 2.291 |...... 2.291 ....02/05/2021 ...|....06/01/2036 ...
647753-MH-2 ..... NEW ORLEANS LA WTR REVE 2.041 12/01/2032 .... N A |- 2.AFE L. ...81.5047 |... . 200,000 |.. 199,999 oo e e e e 2.041 |...... 2.041 ....02/05/2021 ...|....12/01/2032 ...
647753-MJ-8 ..... NEW ORLEANS LA WTR REVE 2.141 12/01/2033 . 1 L2.AFE .. ...79.4436 |. . 200,000 200,000 |.. 2141 |24 ....02/06/2021 .. 12/01/2033
647753-MK-5 ..... NEW ORLEANS LA WTR REVE 2.241 12/01/2034 . 1 L2.AFE .. ...77.98%4 |. . 300,000 .299,999 |.. 2.4 |.....2.24 ....02/05/2021 .. 12/01/2034
647753-ML-3 ..... NEW ORLEANS LA WTR REVE 2.291 12/01/2035 . 1 L2.AFE .. ...76.2268 |. . 300,000 .299,999 |.. 2,291 |......2.291 ....02/06/2021 .. 12/01/2035 ...
64970H-EU-4 ..... NEW YORK CITY NY HSG DEV 3.7 11/15/2034 ... 2 .. .. 1.AFE ..|... 1,008,750 |...94.5986 |... .1,000,000 |.. 1002999,867 |eeenieeeeeennins feeeeeeeieei s (839) e e e 3.700 |...... 3.584 ...01/07/2015 ...|....11/15/2034 ...
64972E-UD-9 ... NEW YORK CITY NY HSG DE 1.477 11/01/2027 ... .. 1.CFE ..|... .. 100,000 |...91.009% |... . 100,000 |.. o 100,000 |eevveeiiiiiiiins oo i e e 1.477 |...... 1.477 ....02/24/2021 ...|....11/01/2027 ...
64972E-UE-T7 ..... NEW YORK CITY NY HSG DE 1.577 05/01/2028 .... .. 1.CFE ..|... .. 100,000 |...89.6607 |... . 100,000 |.. 100,000 |eeeenniieeeeeniis feeeereeeeiiieee e e e 1.577 |...... 1.577 ....02/24/2021 ...|....05/01/2028 ...
64972E-UF-4 ..... NEW YORK CITY NY HSG DE 1.677 11/01/2028 .... I .. 1.CFE ..|... .. 100,000 |...88.3721 ... 100,000 |.eeveniiiiennnnn 100,000 [oiiiiiininiins Jovvniiniiniinins fooriiiiis e s 1.677 |...... 1.677 ....02/24/2021 ...|....11/01/2028 ...
64988R-FJ-6 ..... NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 .... 2 ... .. 1.AFE ..|... 3,047,600 |...92.9711 |... 23,040,000 |-evvunieeeennn 3,039,795 [ooiiiiiiiiiiis e 287 e e e 3.700 |...... 3.667 ....02/15/2013 ...|....10/01/2038 ...
64990G-JY-9 ..... NEW YORK ST DORM AUTH R 4.294 07/01/2044 .... B L .. 1.DFE ..|... 3,500,000 |...88.0528 |... .3,500,000 |vvveniiennnnn 3,499,847 [ i (B3) [ e e 4.294 |...... 4.293 ....02/13/2019 ...|....07/01/2044 ...
650014-TF-0 ..... NEW YORK ST THRUWAY AUT 5.449 04/01/2025 ... e [ 1B FE L .. 553,450 |. 100.2230 |... 506,126 |.... 509,582 |.eeveeeeeeeiiies feeeeeen (18,290) | e s 5.449 |...... 1.766 ...01/28/2022 ...|....04/01/2025 ...
650035-8N-1 ..... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 .... B L .. 1.B FE ..|... ...99.6822 |... .. 1,003,644 |.... i 1,996,776 [ e 14742 | e e 3.250 |...... 4.051 ....09/08/2022 ...|....03/15/2025 ...
650116-AH-9 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2031 . 2 .2.BFE .. ...96.4131 ..723,098 |. 749,926 |.. .4.000 |......3.040 ....05/18/2016 .. 07/01/2031
650116-AJ-5 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2032 . 2 .2.BFE .. ...95.5754 |. ..955,754 |. .999,901 |.. .4.000 |......3.070 ....05/18/2016 .. 07/01/2032
650116-AK-2 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2033 . 2 .2.BFE .. ...94.7413 |. ..1,421,120 |. .1,499,850 |.. .4.000 |......3.130 ....05/18/2016 .. 07/01/2033
650116-AQ-9 ..... NEW YORK ST TRANSPRTN DEV C 5 07/01/2041 . -2 .2.BFE .. ...99.6854 |. 2,242,922 |. 2,249,727 |.. .5.000 |...... 3.652 ....11/28/2016 .. 07/01/2041 ...
658207-5G-6 ..... [NORTH CAROLINA ST HSG F 5.754 01/01/2050 . .2 .1.BFE .. ...95.1656 |. . 500,000 ... 501,818 |.. .5.754 |......5.836 ...01/10/2024 .. 01/01/2050 ...
709224-HN-2 ... PENNSYLVANIA ST TURNPIKE CO 5 12/01/2040 ... 2. .. 1.DFE ..|... . 100.1785 |... .2,000,000 |.. 2,008,372 [ooeeiiiiiiiiiiins Joeeeeeenn (20,213) [ i e 5.000 |...... 3.939 ....06/15/2015 ...|....12/01/2040 ...
709235-S7-1 ..... PENNSYLVANIA ST UNIV 2.115 09/01/2028 N L .. 1.CFE ..|... ...92.0012 |... .2,000,000 |.. 1,872,785 |oeeeenieeeeenis e d 31,578 s o e 2115 |...... 4.039 ...09/01/2022 ...|....09/01/2028 ...
71783D-CC-7 ..... PHILADELPHIA PA AUTH FO 2.016 04/15/2027 .... B L .. 1.EFE ..|... ...94.4042 |... ..250,000 |oeevveennennnnnnn249,998 [ v (D) e [ e 2.016 |...... 2.016 ....03/19/2021 ...|....04/15/2027 ...
71783D-CD-5 ... PHILADELPHIA PA AUTH FO 2.216 04/15/2028 .... N L .. 1.EFE ..|... ...92.4535 |... 250,000 |oeeerrnnneeeeennn249,998 | e (D) o oo e 2.216 |...... 2.216 ...03/19/2021 ...|....04/15/2028 ...
717868-KB-8 ..... PHILADELPHIA PA REDEV A 4.926 09/01/2034 ... 2. .. 1.EFE ..|... . ...97.5086 |... . 500,000 |.. 2..500,530 |oevvniiiiiiiiis feeeinnd 830 | e e 4.9 |...... 4.987 ....12/11/2024 ...|....09/01/2034 ...
7335811-CX-0 ..... PORT AUTH OF NEW YORK & 5.647 11/01/2040 .... .. 1.DFE ..|... .. 1,001,055 |. 102.9921 |... ... 750,000 |.. 964,781 [.oeeeeeeniiiieee oeeeeneen (12,764) [ oo e 5.647 |...... 3.058 ...01/27/2022 ...|....11/01/2040 ...
73358II-EK-6 ..... PORT AUTH OF NEW YORK & 4.926 10/01/2051 . . .. 1.DFE .. ,164,061 |...92.3012 |. .1,175,000 1,164,134 |.. .4.9% |......5.053 ....08/06/2024 .. 10/01/2051 ...
T71902-HF-3 ..... ROCHESTER NN HLTH CARE FACS 4 11/15/2048 . 2 .1.CFE .. ,485,000 |...94.1243 |. .1,500,000 1,485,925 |.. .4.000 |......4.106 ....07/05/2022 .. 11/15/2048
783186-UJ-6 ..... RUTGERS NJ ST UNIV 3.27 05/01/2043 ... 1 .1EFE .. .. 78.1167 |. .543,008 |.. .3.270 |......3.248 ....02/04/2022 .. 05/01/2043
783186-UU-1 ..... RUTGERS NJ ST UNIV 2.556 05/01/2040 1 . 1EFE .. ...73.5712 |. .551,857 |.. . 7,824 |. .2.55 |......4.766 ....08/03/2022 .. 05/01/2040
786134-RN-8 ..... SACRAMENTO CNTY CA SANT 6.325 08/01/2040 . 1 .1.BFE .. . 106.9369 |. .6,093,386 |.. ..(68,620) |. . .6.325 |......4.029 ....01/17/2019 .. 08/01/2040 ...
837151-UB-6 ..... SOUTH CAROLINA ST PUBLI 5.784 12/01/2041 ... N A .. 1.G FE ..|... 1,367,050 |. 101.4956 |... .... 1,304,077 . (20,816) |. JUTP PO 5.784 |...... 2.805 . 1171872021 ... |....12/01/2041 ...
875124-d\-2 ..... TAMPA BAY FL WTR REGL WT 3.82 10/01/2029 .... B L .. 1.B FE ..|... 1,700,000 |...96.2615 |... .... 1,703,637 e 3,837 i e e 3.820 |...... 3.856 ....09/11/2024 ...|....10/01/2029 ...
880461-FX-1 ..... TENNESSEE HSG DEV AGY RS 4.05 01/01/2038 .... L2 .. .. 1.BFE ..|... .. 314,267 . 100.0322 |...cevveneeeeenn 315,101 [oennnieennnn 315,000 [oeeeennnieeeen 314,964 e oo 282 | e e 4.050 |...... 4.049 ....05/14/2015 ...|....01/01/2038 ...
88046K-KZ-8 ..... TENNESSEE HSG DEV AGY R 5.915 07/01/2049 .... 2 .. .. 1.B FE ..|... .. 1,000,000 |...98.1031 |.................981,031 [.............. 1,000,000 |............. 1,005,249 [...coorvnnniinnins Jovnennnnn5,249 [ i o 5.915 [...... 6.002 ....02/14/2024 ...|....07/01/2049 ...
882117-N5-9 ..... TEXAS ST A & M UNIV PERM 5.5 07/01/2031 L2 .. |- TAFE L .. 6,166,767 |. 100.9608 |.............. 5,901,159 |..............5,845,000 |.............. 5,859,358 [....ccommiiriieees Joumnneeen (27,541) oo s fes 5.500 |...... 4.999 ....03/11/2009 ...|....07/01/2031 ...
882667-AZ-1 ..... TEXAS ST PRIV ACTIVITY 3.922 12/31/2049 ... B L .. 2.AFE ..|... ..805,703 |...79.1941 |.................799,860 [..............1,010,000 |........ooeeeeenB13,906 [oeennvvvinnnnnnns oovveennnnn 5,905 | oo e 3.922 |...... 5.597 ....06/16/2023 ...|....12/31/2049 ...
914126-XE-0 ..... UNIV OF CALIFORNIA CA R 3.931 05/15/2045 . 1. .. 1.CFE ..|... 1,804,223 |...90.9361 |... . . e 1,821,228 [ e 30196 [ e e 3.931 [...... 4.195 ...01/16/2019 ...|....05/15/2045 ...
91412H-R-5 ... UNIV OF CALIFORNIA CA R 1.897 05/15/2030 .... 1. .. 1.CFE ..|... ...86.8097 |... 520,858 |.... ... 600,000 |.. 599,998 |eeveiiiiiiiiins foeriiviiie (D) s e e 1.897 |...... 1.897 ...02/24/2021 ...|....05/15/2030 ...
914302-Mi-1 ..... [UNIV OF HOUSTON TX UNIV 5.272 02/15/2055 2 .1.CFE .. ...95.3332 |. .. 3,002,996 |. .3,150,000 .3,160,741 |.. .5.272 |......5.341 ....08/14/2024 .. 02/15/2055 ...
914455-UF-5 ..... UNIV_OF MICHIGAN MI 2.437 04/01/2040 . 1.. L 1AFE ... L 712420 | 356,210 |.... . 500,000 |. 361,278 i o888 i e 2.437 |...... 5.134 ...11/06/2024 ...|....04/01/2040 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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944514-RR-1 ... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2039 ............ LFFE L 1,030,750 |...98.5159 |....eevriinnnnn 985,159 [....cevvennnns 1,000,000 |eevennirrennnnnn 999,829 |.ooeiiiiiiiiiiiins foiiinn, (R T EU IR RN 5.000 |...... 4.621 ....08/07/2014 ...|....12/01/2039 ...
944514-RS-9 ...... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2044 .... N2 e | LFFE L 1,026,620 |...99.4640 |... .1,000,000 |.. 12:999,828 |.eeeiiieieiis feeee e (2,886) | [ e 5.000 |...... 4.671 ...08/07/2014 ...|....12/01/2044 ...
977100-H3-2 ..... WISCONSIN ST GEN FUND A 1.636 05/01/2031 ............feen ... T A .. 1.CFE ..|... .. 500,000 |...82.9341 414,671 |.... ... 500,000 |.. 499,999 s Lo e e o 1.636 |...... 1.636 ...02/11/2021 ...|....05/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 110,874,663 | XXX 101,848,889 107,540,000 108,629,688 XXX XXX XXX XXX
3133KH-LL-8 ..... FNCL POOL RA2131 .eveeiiiiiiiiiiiiceiiinceecevnieeeees oo een | s L R TA s 584,576 |...85.0572 |......ccevvnnnnns 479,559 |...covvnininns 563,807 [.oeeeiivrnnnnnns 579,989 |oeeveeviiiiiiiiins foeiiien (1,893) | e e 3.000 |...... 2.648 [MON ..... |eeeeeeeniinnnns 1,410 | 17,037 |....01/29/2020 ... |....02/01/2050 ...
3140LC-TV-3 ..... FN POOL BS2363 ......eeeeerrnmnerermnnnnnrerrnnnnnrnenns foos ven | onnnees 4 s | 1A e 193,056 |...83.3942 [.......oeneens 156,922 |.oovvnnnneens 188,169 |vvveeeeeeennnnn 191,819 [ooivvvniiiiiiin e (B08) [ s [ 1.850 |...... 1.507 ...07/29/2021 ...|....09/01/2035 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 777,632 | XXX 636,481 751,976 771,808 (2,301) XXX XXX XXX XXX
3137BS-P7-2 ..... FHUS K058 A2 2.653 08/25/2026 CMBS A 235,049 |...97.0821 |....eeiiiiinnnnn 282,705 |..ooovvninns 250,000 [...oeevevnnnnnnns 241,863 [.ooeviviiiiieins i L7720 R AR R 2.683 |...... 4.954 ....08/09/2023 ...|....08/25/2026 ...
S137FE-2U-7 ..... FHUS K076 A2 3.9 04/25/2028 CMBS ... A .. 244,199 |...97.7471 |... 285,938 oo e 1166 e [ e 3.900 |...... 4.546 ....06/27/2023 ...|....06/25/2051 ...
3137FJ-Y6-0 ..... FHUS K158 A2 VAR 12/25/2030 CMBS ... A .. 97,7191...95.3926 |.....oeenneeennnnn 95,393 [oniniiiiiinnnnn 100,000 [oiiiiiiinnnnnnd 98,167 v oo 277 s o e 3.900 |...... 4.347 ....06/09/2023 ...|....12/25/2030 ...
B137FN-WX-4 ..... FHUS K736 A2 2.282 07/25/2026 CMBS ... A .. 302,682 |...97.1603 |...cevvunneeeenn 314,689 [onennieinnnn 323,887 |l 3130379 [ e 7,808 e e e 2.282 |...... 5.034 ....08/09/2023 ...|....07/25/2026 ...
S137FX-LX-4 ..... FHUS KSG1 A2 1.503 09/25/2030 CMBS ... A .. 118,273 1...84.1949 |......eoeen 117,878 o 140,000 [ocvvnnnnenes 118,775 s [ 502 s oo e 1.508 |...... 4.765 ....11/07/2024 ...|....09/25/2030 ...
3137H9-ZV-4 ..... FHUS K-155 A2 4.25 04/25/2033 CMBS .... A .. 233,334 1...95.4328 |....oouuniieeenn 224,267 |oueiiieennnnnn2835,000 [oeeeiiiiineeeennn 283,560 [oeenniiiiiiiees e 142 | e e 4.250 |...... 4.428 ...05/19/2023 ...|....04/25/2033 ...
3137HA-GS-9 ..... FHUS K-158 A2 4.05 07/25/2033 CMBS ... A ... 85,644 1...93.9286 |.................. 84,536 [ooiiiiiinnnnnnn90,000 [oiiiiiiiiinnnnn85,705 [ e B e [ e 4.050 |...... 4.849 ....11/07/2024 ...|....07/25/2033 ...
3137HA-SK-3 ... FHUS K-160 A2 VAR 08/25/2033 CMBS . A .. 390,910 |...96.9582 |... 891,022 o e 118 e e e 4.500 |...... 4.932 ....11/13/2024 ...|....08/25/2033 ...
3137HH-HY-0 ... FHS K-165 A2 4.489 09/25/2034 CMBS .. v (4 e LA L .. 315,199 1...96.3799 |... Ln315,319 i e 120 i e 4.489 |...... 4.99%4 ...11/06/2024 ...|....09/25/2034 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 2,023,009 | XXX 2,024,899 2,113,887 2,043,728 15,131 XXX XXX XXX 6,334 40,858 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 113,675,304 | XXX 104,510,269 110,405,863 111,445,224 (183,916) XXX XXX XXX 1,346,926 4,207,167 XXX XXX
002824-BF-6 ..... ABBOTT LABORATORIES 3.75 11/30/2026 .......eevvvvvvvns foun onn T LADFE e 429,351 |...98.7450 |....oeuvreennn 418,679 [oniiiinnnnnnns 424,000 |.....oeevnnnnnnn 25,006 |oeeeninniiiiniins fooniiiiiinns (846) | e 20030750 3.589 ...04/17/2017 ...|....11/30/2026 ...
002824-B0-2 ..... ABBOTT LABORATORIES 1.4 06/30/2030 ... 1.DFE. .. 165,550 |...84.3490 |... 120 200,000 |eeeenneeeeennn 174,697 [ e 4,081 [ e [ennn 10400 | 4.024 ....09/02/2022 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC 3.2 05/14/2026 ............... 1.6 FE .. ...98.2120 |. .1,500,000 . 3.497 ...04/17/2017 .. 05/14/2026
00774M-AV-7 ..... AERCAP |RELAND CAP/GLOBA 2.45 10/29/2026 . L2.AFE .. ...95.7080 |. ..250,000 .2.486 ....10/21/2021 .. 10/29/2026
008474-E#-1 ..... AGNICO EAGLE MINES 4.63 04/05/2033 Private .. 2.AFE .. ...92.7168 |. . 1,400,000 ......4.630 ...04/05/2018 .. 04/05/2033 ...
008474-E*-5 ..... AGNICO EAGLE MINES 4.38 04/05/2028 Private .. .. 2.AFE ..|... . ...97.3514 |... . 100,000 |eeveeneeeeennnnn 99,997 i s (D) e e 02242380 | 4.380 ....04/05/2018 ...|....04/05/2028 ...
025816-ClI-7 ..... AMERICAN EXPRESS CO 4.05 05/03/2029 .. .. 1.F FE ..|... .. 195,586 |...97.3580 |... . 200,000 |.. 196,799 v e B8 | e 0 40050 L 4.506 ....01/20/2023 ...}|....05/03/2029 ...
025816-DA-4 ..... AMERICAN EXPRESS CO VAR 08/03/2033 ... .. 1.F FE ..|... .. 352,692 |...94.8200 |... ..350,000 |.. 852,100 |eeeeieeeeeeiins foeeeee e (285) e e [ 40420 | 4.378 ....08/16/2022 ...|....08/03/2033 ...
025816-DL-0 ..... AMERICAN EXPRESS CO VAR 10/30/2026 .. 1.F FE ..|... 403,272 [. 101.1950 |... . 400,000 |.. 01,728 s e (1,544) | e 0062338 6.080 ...04/19/2024 ...|....10/30/2026 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL C 4.45 06/01/2032 .... .. 2.AFE ..|... ..93,355 |...95.2340 |... 100,000 Joeeernnnieeeeennn 94,607 foeneeiciiiiiieee eeeeiieee e 577 e e eeenn 40450 | 5.409 ....09/29/2022 ...|....06/01/2032 ...
031162-DD-9 ... AMGEN INC 3 02/22/2029 |- 2.AFE L ... 98,709 |...92.8940 |... . 100,000 Joeeveeenninennnnnn 99,184 i e 179 e s 40222232000 |l 3.235 ...03/16/2022 ...|....02/22/2029 ...
031162-DH-0 ..... AMGEN INC 4.05 08/18/2029 |- 2.AFE L. .. 174,178 |...96.1060 |... . 175,000 |.. 174201 e o 28 e e [l 40050 . 4.195 ....09/17/2024 ...|....08/18/2029 ...
03444R-AB-4 ... ANDREW W MELLON FOUNDAT 0.947 08/01/2027 . .. 1.AFE ..|... ,129,413 |...91.2500 |... .1,250,000 |.. 1,189,230 [ e 22,298 [ e el 00947 | 2.931 ....03/29/2022 ...|....08/01/2027 ...
035240-AR-1 . ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 . 1.GFE .. ...99.8260 |. ..250,000 .258,167 |.. .4.687 ....01/19/2023 .. 01/23/2031
037833-EB-2 ..... APPLE INC 0.7 02/08/2026 .. .1.BFE .. ...96.0350 |. . .1,600,000 1,599,214 |.. .0.746 ...02/01/2021 .. 02/08/2026
04316J-AN-9 . ARTHUR J GALLAGHER & CO 5.15 02/15/2035 .2.BFE .. ...97.4240 |. ..194,848 |. . 200,000 .199,478 |.. .5.263 ....12/10/2024 .. 02/15/2035
054561-Ad-4 . EQUITABLE HOLDINGS INC 4.35 04/20/2028 . L2.AFE .. ...97.8910 |. .. 2,447,275 |. .2,500,000 . 2,498,238 |.. .4.372 ...01/16/2019 .. 04/20/2028 ...
055451-BA-5 . BHP BILLITON FIN USA LTD 4.9 02/28/2033 1.FFE .. ...98.2780 |. 147,417 ). . 150,000 149,244 .. ......5.041 ....02/24/2023 .. 02/28/2033 ...
05635J-AB-6 ..... BACARDI LTD / MARTINI BV 5.4 06/15/2033 .. .. 2.CFE ..|... .. 199,254 1...97.8330 |... . 200,000 |.. 199,705 v o 29 e [ 000.5.400 .l 5.523 ...06/06/2023 ...|....06/15/2033 ...
05964H-AU-9 ... BANCO SANTANDER SA 5.588 08/08/2028 .. 1.F FE . .. 300,168 |. 101.1720 |... . 300,000 |.. 10:300,099 |-eeiiiieeeiins feeeeeeie i (69) | e |20 5588 5.648 ....04/10/2024 ...|....08/08/2028 ...
05971K-AF-6 ..... BANCO SANTANDER SA 3.49 05/28/2030 .... S| 1.GFE ... .. 178,042 ]...90.9390 |... . 200,000 |.. 183,001 | oo 2,843 | e 000030490 L 5.388 ....01/26/2023 ...|....05/28/2030 ...
06051G-GL-7 ..... BANK OF AMERICA CORP VAR 04/24/2028 .. 1.G FE ..|... 3,000,000 |...97.3110 |... .3,000,000 |.. 02,999,782 o e (85) [ e 00280705 | 3.442 ....04/19/2017 ...|....04/24/2028 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP VAR 02/13/2031 .. 1.EFE ..|... .. 425,775 |...87.7830 |... 2. 500,000 |eeveennieeeennn 7T [ e 8,106 [ e [0 2,496 | 4.790 ...01/19/2023 ... |....02/13/2031 ...
06051G-KQ-1 ..... BANK OF AMERICA CORP VAR 04/27/2033 L AGFE s 200,000 |...95.0320 |.................190,064 |.........cc..... 200,000 J.eeeennnneneeen 200,080 fooeniiiiiiiiiinies foovernnnnnees (18) i fooeeiiiiinieennn |oennn 4571 4.623 ...04/21/2022 ... |....04/27/2033 ...
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06406R-BH-9 ..... BANK OF NY MELLON CORP VAR 06/13/2033 ...........covvifors on]unnnns 2,5 . LFFE L 795,770 |...94.0690 |........oveeeenn 52,552 |oueenniiiinnnnn 800,000 |..eevvrunnenenns 795,186 [.ovevvvvennninee fovvvnnneneenn (210) i o [o0nnn4.289 | 4.422 ...12/04/2024 ...|....06/13/2033 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP VAR 10/25/2033 ........ccemeuuefors vun]vunnnns 2,5 .. .. 1.F FE ..|... .. 100,000 |. 103.4510 |... . 100,000 |.. e 100,087 |eeeeeeeeeeenies feeeeeeiiieie s (9) e e 22050834 | 5.919 ....10/18/2022 ...|....10/25/2033 ...
06738E-BR-5 ..... BARCLAYS PLC VAR 03/10/2032 D...... 1,5 e .. 2.AFE ..|... .. 316,212 |...84.5950 |... . 400,000 |.. 328,480 v o 1,828 | e [0 2,667 . 5.819 ...06/25/2023 ... |....03/10/2032 ...
096591-2K-9 ..... BNP PARIBAS VAR 01/13/2031 D...... 2,5 .. .. 1.G FE ..|... ...89.0950 |... . 300,000 |.. 212,853 s feeel 8794 | e 220080062 4.855 ....02/02/2023 ...|....01/13/2031 ...
096630-AE-8 ..... BOARDWALK PIPELINES LP 5.95 06/01/2026 ..........coce foee veu] vunnnns T .. 2.CFE ..|... . 101.1400 |... ..345,000 |.. 351,046 | e (4968) | e 000050950 L 4.387 ...05/11/2017 ...|....06/01/2026 ...
103730-BU-3 ..... BP CAP MARKETS AMERICA 4.812 02/13/2033 ... |- LEFE L. ...96.4130 |... ... 200,000 |.. 200,054 [ooeeeeeeiiiieeee eeemmnnneeeees (8) [ e [eenn 40812 | 4.869 ....02/09/2023 ...|....02/13/2033 ...
12636Y-AA-0 ..... CRH AMERICA FINANCE INC 3.4 05/09/2027 ......ovvvves foun -nn |- 2.AFE L ...96.7010 |... .1,590,000 |.. ,587,012 |ovveiieiiiiines oo 1,280 | e 00223.400 .. 3.487 ....06/02/2017 ...|....05/09/2027 ...
126408-HU-8 ..... CSX CORP 4.25 03/15/2029 .. 1.G FE ..|... ...97.8140 |... .1,000,000 |.. 966,941 | [ 4588 | e [ 40250 . 5.195 ...04/23/2024 ...|....03/15/2029 ...
12661P-AC-3 ..... CSL FINANCE PLC 4.25 04/27/2032 .. 1.6 FE ...93.7800 |. . 200,000 .199,568 |.. . 4.340 ....04/20/2022 .. 04/27/2032
130789-Y#-1 ..... CALIFORNIA WATER SVC 4.17 06/11/2059 Private 1.0 .. ...77.2665 |. .1,000,000 999,999 |.. L4170 ...06/11/2019 .. 06/11/2059
13645R-BF-0 ..... CANADIAN PACIFIC RAILWAY 2.45 12/02/2031 ... 2.BFE ...85.1660 |. . 380,000 .379,900 |.. .o 2.454 ... 11/17/2021 .. 12/02/2031 ...
14040H-BN-4 ..... CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... 2.AFE . . ...97.5750 |... . 510,000 |.. 507,998 v feeeeei 866 e e 20230750 3.940 ...05/09/2017 ...|....08/09/2027 ...
141781-BN-3 ... CARGILL INC 0.75 02/02/2026 1.F FE . 1,170,982 |...96.0620 |... .1,175,000 |.. 74,092 |oeeeiniiiiinns o803 | e 020000750 0.820 ....01/28/2021 ...|....02/02/2026 ...
144564-AA-4 ... CARRIX INC 4.96 07/31/2027 Private 1.GPL . ..800,000 |...97.5219 |... .. 800,000 |-eevrunireeeennn 799,983 [oiiiiiiiiieie e (B) [ e [0nn 40960 | 4.960 ....07/19/2017 ...|....07/31/2027 ...
14456#-AB-2 ..... CARRIX INC. 5.06 07/31/2029 Private .. 1.GPL . .. 2,500,000 |...95.1082 |.............. 2,377,630 |[.............. 2,500,000 |.............. 2,499,961 [.oooeeeevnnininnns Jovvvnneens (M) [ Joveiieieeenn 1022225.060 |o.eee 5.060 ....07/19/2017 ...|....07/31/2029 ...
14456#-AC-0 ..... CARRIX INC 5.21 07/31/2032 Private ... 1.GPL . .. 1,500,000 |...92.0229 |... e 1,499,984 [ e (B) s e enn52210 | 5.210 ...07/19/2017 ...|....07/31/2032 ...
166756-AL-0 ..... CHEVRON USA INC 1.018 08/12/2027 1.DFE. .. 244,508 |...91.4680 |... ..250,000 |.. 287,486 e e 934 e e 12018 1.410 ....09/30/2021 ...|....08/12/2027 ...
168298-AC-7 ..... CHICK-FIL-A INC 1.72 10/29/2026 Private 2.APL .. 300,000 |...94.3406 |... . 300,000 |.. 0299,999 e [ (D) e e e 1720 1.720 ....10/29/2020 ...|....10/29/2026 ...
168298-AD-5 ..... CHICK-FIL-A INC 1.82 10/29/2027 Private 2.APL. 1,100,000 |...91.4860 |... s 1,099,995 [ e Q) [ i [ 1,820 o 1.820 ....10/29/2020 ...|....10/29/2027 ...
17275R-BS-0 ..... CISCO SYSTEMS INC 4.95 02/26/2031 .. 1.EFE . ..607,068 |. 100.2180 |. . 600,000 .606,536 |.. .4.7% ....07/11/2024 .. 02/26/2031
18190C-AB-1 ..... CLARK UNIVERSITY 3.113 07/01/2036 .. 1.6 FE . 2,000,000 |...80.4650 |. .2,000,000 .2,000,181 |.. .3.112 LG1171772021 07/01/2036
194162-AP-8 ..... COLGATE-PALMOL IVE CO 3.25 08/15/2032 . 1.EFE . ...89.6490 |. 150,000 .139,299 |.. .4.413 ....10/08/2022 .. 08/15/2032
20030N-CU-3 ..... [COMCAST CORP 4.25 10/15/2030 ... .1.GFE .. ...96.2990 |. . 300,000 .284,635 |.. .5.355 ...04/23/2024 .. 10/15/2030 ...
20030N-EB-3 ..... COMCAST CORP 5.5 11/15/2032 .... . 1.GFE .. . 102.1160 |. . 200,000 .206,784 |.. ......5.082 ....12/16/2024 .. 11/15/2032 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC 2.25 08/01/2031 . |- 2.CFE ... ...83.0710 |... . 400,000 |.. 838,951 | oo 7850 | e 00000 2.200 L 5.063 ....06/30/2023 ...|....08/01/2031 ...
210518-DP-8 ..... CONSUMERS ENERGY CO 3.6 08/15/2032 .... |- LEFE L. ...90.2920 |... . 300,000 |.. 300,019 |oeeeieeeeeeies [ (7D e e 222223600 ... 3.640 ...08/01/2022 ...|....08/15/2032 ...
210518-DU-7 ..... CONSUMERS ENERGY CO 4.625 05/15/2033 . | LEFE L ...96.1880 |... . 100,000 Joeevveiiineennnnn 99,638 [oniiiiiiiiiinns v 3 e e e 40625 | 4.745 ...02/13/2023 ...|....05/15/2033 ...
210518-DX-1 ..... CONSUMERS ENERGY CO 4.7 01/15/2030 . .. 1.EFE ..|... ...99.1570 |... . 400,000 |.. 399,384 | e 284 | e [ 40700 4.804 ....07/29/2024 ...|....01/15/2030 ...
23320P-AF-7 ..... DNB BANK ASA VAR 09/16/2026 .. 1.F FE ..|... ...97.2740 |... 389,096 |.... . 400,000 |.. 382,115 | [t 8,819 | e 1127 3.895 ...04/24/2024 ... |....09/16/2026 ...
23341C-AE-3 DNB BANK ASA VAR 11/05/2030 .. 1.DFE ..|... ...98.6890 |... 493,445 |.... . 500,000 |.. 500,421 e e 821 | e | 40853 | 4.912 ....10/28/2024 ...|....11/05/2030 ...
24422E-VK-2 . JOHN DEERE CAPITAL CORP 0.7 01/15/2026 . .. 1.EFE .. ...96.1230 |. ..480,615 |. . 500,000 .499,196 |.. .0.854 ....02/23/2021 .. 01/15/2026 ...
26442C-8B-9 . DUKE ENERGY CAROLINAS 2.55 04/15/2031 1.FFE .. ...86.4440 |. ..172,888 |. . 200,000 174,680 |.. .4.973 ....06/14/2023 .. 04/15/2031
285512-AE-9 ..... [ELECTRONIC ARTS INC 1.85 02/15/2031 L2.AFE .. ...82.9410 |. ..829,410 |. .1,000,000 .998,279 |.. .1.880 ....02/09/2021 .. 02/15/2031
30303\-81-7 ..... META PLATFORMS INC 4.8 05/15/2030 .. 1.DFE .. . 100.6830 |. ..402,732 |. . 400,000 .399,309 |.. .4.8% ....05/01/2023 .. 05/15/2030
32055R-B#-3 ... FIRST INDUSTRIAL 3.97 07/23/2029 Private . ..2.BFE .. ...93.6262 |. ..936,262 |. .1,000,000 .999,992 |.. ......3.970 ...07/23/2019 .. 07/23/2029 ...
337738-BN-7 ..... FISERV INC 5.15 08/12/2034 |--2.BFE ... ...97.6160 |... 585,696 |.... .. 600,000 |.. 00599,702 e [ B18 e e [l 50150 5.238 ....08/01/2024 ...|....08/12/2034 ...
36264F-AL-5 ..... HALEON US CAPITAL LLC 3.375 03/24/2029 .... .. 2.AFE ..|... ...93.9100 |... ..234,775 |.... 287,922 s e 88T e e 00082375 3.618 ....04/01/2022 ...|....03/24/2029 ...
369550-BM-9 ... GENERAL DYNAMICS CORP 3.625 04/01/2030 ... |- LFFE L ...94.3310 |... ...94,331 |.... 102,195 | e (A0T) e e 220080625 3.183 ....08/31/2022 ...|....04/01/2030 ...
369604-BV-4 ..... GENERAL ELECTRIC CO 3.45 05/01/2027 |- 2.AFE L ...96.8840 |... 290,652 |.... 312,438 s e (5,610) | e 00030450 1.498 ....02/17/2021 ...|....05/01/2027 ...
37045X-EF-9 ..... GENERAL MOTORS FINL CO 5.4 04/06/2026 .. |--2.BFE ... . 100.5410 |... ,005,410 |.... 1000995,668 |.eeuiieeeeeiiins feeeeeeen 1,928 | e 22225.400 . 5.822 ....04/16/2024 ...|....04/06/2026 ...
372460-AE-5 ..... GENUINE PARTS €0 6.5 11/01/2028 .........evvvvvvvinnnnn fooe vee | e [T s .. 2.BFE ..|... . . 104.8510 |... 346,008 |.... . .. 341,606 | e (2,089) | e 00062500 . 5.532 ...04/11/2024 ...|....11/01/2028 ...
38141G-B3-7 ..... GOLDMAN SACHS GROUP INC VAR 07/23/2035 .....ccevvueecfors con | veeeenn [1,5 it .. 1.F FE ..|... ..300,000 |...98.0260 |... 294,078 |.... . 300,000 |.. 10e300,240 |eeeeiieieeeiis foee i 280 | e 2222250330 e 5.401 ....07/16/2024 ...|....07/23/2035 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC VAR 03/15/2028 .........coovvifers e eeeeen [1,5 wiiiiis .. 1.F FE ..|... .. 190,882 |...97.1830 |... 194,366 |.... . 200,000 |.. 192,436 | e 10854 | e 30616 4.959 ....04/03/2024 ...|....03/15/2028 ...
38141G-2T-4 ..... GOLDMAN SACHS GROUP INC VAR 06/15/2027 . 1.F FE .. ...99.3590 |. ..397,436 | . 400,000 392,212 |.. ......5.312 ...04/19/2024 .. 06/15/2027 ...
404280-CY-3 ..... HSBC HOLDINGS PLC VAR 11/22/2032 ... .. 1.GFE ..|.. ...84.2060 |... 210,515 |.... ..250,000 |. 249,995 s feeeiie () | e | 2,871 | 2.871 . A17165/2021 L. ... 11/22/2032 ...
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42824C-8V-0 ... HP ENTERPRISE CO 5 10/15/2034 ....oevvvvvviiinnniniens foee e | s T L2BFE L 495,390 |...96.0360 |.................480,180 [.........euunnns 500,000 |.eeeevunnniennns 496,327 |ovvveneeieiiinins foeniiinn 987 | e 422225.000 |l 5.182 ....00/12/2024 ...|....10/15/2034 ...
437076-CN-0 ..... HOME DEPOT INC 2.875 04/15/2027 |- LFFE L .. 198,928 |...96.5780 |... . 200,000 |.. 199,504 oo e 197 e e [ 2,875 3.012 ....08/24/2022 ...|....04/15/2027 ...
438516-CN-6 ..... HONEYWELL INTERNATIONAL 4.5 01/15/2034 .... | LR FE L .. 396,484 |...95.2880 |... . 400,000 |.. 897,129 s o 262 | e [0 40500 4.655 ....06/12/2023 ...|....01/15/2034 ...
449276-AE-4 ..... IBM INTERNAT CAPITAL 4.9 02/05/2034 .. |- 1.GFE L. ...97.3790 |... . 500,000 |.. 899,128 s o878 e e 1022240900 . 4.991 ...01/29/2024 ...|....02/05/2034 ...
458140-AK-6 ..... INTEL CORP 4.8 10/01/2041 |- 2.AFE L ...82.9550 |... . 190,000 |.. e 207,861 |eveeeiiciiins oo (787) e e 0040800 L 4.023 ....04/11/2017 ...|....10/01/2041 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO VAR 10/15/2030 . .. 1.EFE ..|... ...90.0050 |... . 800,000 |.. L T87,189 e [ 1486 e e [ 2789 2.991 ...08/02/2022 ...|....10/15/2030 ...
46647P-BJ-4 ..... JPMORGAN CHASE & CO VAR 03/24/2031 . .. 1.EFE ..|... .97, ...97.2880 |... .97, 100,000 Joeevveiniineennnnn 97,680 fonniiiiiiiininns v 308 [ e el 40493 | 4.987 ....02/08/2023 ...|....03/24/2031 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO VAR 02/04/2027 . .. 1.EFE ..|... 1,475,000 |...95.9980 |... 1,415,971 1,475,000 |eeeeeneeeeenn 1,474,967 [ e () e e [eenn 10040 | 1.040 ...01/28/2021 ...|....02/04/2027 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO VAR 04/22/2032 . 1FFE .. ...85.6600 |. 214,150 ..250,000 L2432 ....12/08/2021 .. 04/22/2032
478160-CF-9 ..... JOHNSON & JOHNSON 3.625 03/03/2037 ... 1AFE .. ...86.4360 |. ..129,654 |. . 150,000 .4.872 ....10/06/2022 .. 03/03/2037
50247W-AB-3 ..... LYB INTERNATIONAL FINANC 3.5 03/02/2027 1 .2.BFE .. ...97.0900 |. ..728,175 |. . 750,000 ......3.576 ...04/18/2017 .. 03/02/2027 ...
50540R-AZ-5 ..... LABORATORY CORP OF AMER 4.35 04/01/2030 ... N A |--2.BFE ... ...96.3120 |... 577,872 |.... . 600,000 |oeeeruuneeeeennn 587,474 | 362 [ e e 4350 | 4.858 ....10/10/2024 ...|....04/01/2030 ...
539830-BP-3 ... LOCKHEED MARTIN CORP 1.85 06/15/2030 .... N | LR FE L ...85.4590 |... ...85,459 |.... . 100,000 Joeevvvenniieennnnn 91,806 founniiiiiiiiiinns Jovviiinnnn 1,406 [ s ennn 10850 | 3.570 ....04/13/2022 ...|....06/15/2030 ...
539830-CC-1 ..... LOCKHEED MARTIN CORP 4.5 02/15/2029 N A |- LFFE L ...98.8070 |... ..494,035 |.... 500,000 |eeeernuneeeeennnnd87,261 [oiiiiiiiiiieeee e 1,861 | e ennn 40500 | 5.257 ....04/17/2024 ...|....02/15/2029 ...
56081#-BQ-2 ..... MAJOR LEAGUE BB 3.2 12/10/2026 Private .... |- LEFE ... ...96.7250 |... 386,900 |.... . 400,000 |oeeevennnenennnnn399,997 Lo v (D) e i 002223.200 | 3.200 ....08/12/2019 ...|....12/10/2026 ...
56081#-BR-0 ..... MAJOR LEAGUE BB 3.41 12/10/2029 Private ... |- 1L.EFE ... s ...91.9934 |... 367,974 |.... . 400,000 |.. 00399,998 e e (D) e e 22230410 | 3.410 ....08/12/2019 ...|....12/10/2029 ...
56501R-AE-6 ..... MANULIFE FINANCIAL CORP VAR 02/24/2032 ... s .. 1.G FE ..|... 1,826,316 |...97.3880 |... ,752,984 |.... .1,800,000 |.. ,806,025 |uvueniiiiiiiinns foreeiinn (2,758) | e |l 40061 3.880 ...04/25/2017 ...|....02/24/2032 ...
574599-B5-4 ... MASCO CORP 1.5 02/15/2028 N L, .. 2.BFE ..|... ...89.9930 |... 503,961 |.... ... 560,000 |.. 559,562 |.evveeeeeeeniins foeeeeiiiee i 128 | e |22 10500 . 1.525 ....02/18/2021 ...|....02/15/2028 ...
579780-AR-8 ..... MCCORMICK & CO 0.9 02/15/2026 N .. 2.BFE ..|... ...95.7830 |... 622,59 |.... ... 650,000 |.. 649,617 [.ooeveiiiiiiiiies v 38 e e 0022202900 |l 0.954 ....02/08/2021 ...|....02/15/2026 ...
586054-AA-6 ..... MEMORIAL SLOAN-KETTERING 5 07/01/2042 1. .1.DFE .. ...94.2440 |. ..942,440 |. .1,000,000 1,314,007 |.. ..(13,836) | L2.731 ...12/07/2021 .. 07/01/2042
617446-8P-7 ..... MORGAN STANLEY VAR 04/01/2031 . 1, .1EFE .. ...92.7680 |. ..185,536 |. . 200,000 .193,488 |.. .1,100 |. .4.302 ....07/20/2022 .. 04/01/2031
61747Y-EL-5 ..... MORGAN STANLEY VAR 01/21/2033 .... . 1, . 1EFE .. ...85.6140 |. ..256,842 |. . 300,000 300,061 |.. (1) ] .2.965 ....01/19/2022 .. 01/21/2033
62854A-AN-4 . UTAH ACQUISITION SUB 3.95 06/15/2026 ......eevvvvvvvns feun one R | .2.CFE .. ...98.4320 |. ..1,381,001 |. . 1,403,000 .1,400,325 |.. .4.101 ....04/27/2017 .. 06/15/2026 ...
62952E-AB-3 . NYU LANGONE HOSPITALS 5.75 07/01/2043 ......cevveeeeeefonn e R . 1EFE .. ,133,785 |. 101.2500 |. ..1,148,175 |. ,134,000 ,133,691 |.. ......5.833 ...08/15/2023 .. 07/01/2043 ...
637432-NZ-4 ... NATIONAL RURAL UTIL COOP 4.15 12/15/2032 .. N | LEFE L .. 310,505 |...93.1020 |... 293,271 |.... .315, 310,593 |vvveieiiiiiiins oo 88 e e | 40150 4.405 ....10/01/2024 ...|....12/15/2032 ...
63902H-AP-4 ... NATURE CONSERVANCY (THE 1.711 07/01/2031 .... N A .. 1.CFE ..|... 1,340,000 |...81.9960 |... ,098,746 |.... 1,340,000 ,839,981 |oeeeeiiieeeeenn eemeeeeeeees (7) foeeeees s [ 71 1.711 ...01/27/2021 ...|....07/01/2031 ...
63902H-AR-0 ..... NATURE CONSERVANCY (THE 1.861 07/01/2033 .... N |- 1.CFE ... ...76.9600 |... 203,174 |.... 263,997 |oevveeeiiiiiiins foeniiiiic (D s e 10861 1.861 ....01/27/2021 ...|....07/01/2033 ...
641062-BD-5 ..... NESTLE HOLDINGS INC 4.3 10/01/2032 N A |- 1.DFE ... ...95.2040 |... 476,020 |.... .. 500,536 [-eeeeeenniieeeee eeeemmnneeeee (84) e oo [o0e2242300 | 4.329 ....02/02/2023 ...|....10/01/2032 ...
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL 3.55 05/01/2027 .... N |- 2.AFE L ...97.3770 |... ,509,344 |.... .1,550,000 |.. 548,824 | o467 [ i [000.3.550 o 3.584 ....04/25/2017 ...|....05/01/2027 ...
65473P-AN-5 ... NISOURCE INC 5.25 03/30/2028 N A .. 2.BFE ..|... . 100.7760 |... 403,104 |.... . 400,000 |.. 897,159 | [ 3 | e 002250250 5.563 ...04/24/2024 ...|....03/30/2028 ...
666807-CK-6 ..... NORTHROP GRUMMAN CORP 4.6 02/01/2029 . 1 L2.AFE .. ...99.0440 |. ..495,220 |. . 500,000 499,571 |.. .4.675 ...01/29/2024 .. 02/01/2029 ...
681630-AA-7 ... OLYMPUS CORP 2.143 12/08/2026 . |1 L2.AFE .. ...94.8300 |. ..189,660 |. . 200,000 200,000 |.. .2.143 ....12/02/2021 .. 12/08/2026
68389X-CN-3 ..... ORACLE CORP 4.65 05/06/2030 . 1 .2.BFE .. ...98.3390 |. ...98,339 | . 100,000 ..99,792 |.. . 4.754 ....02/02/2023 .. 05/06/2030
68389X-CP-8 ..... ORACLE CORP 4.9 02/06/2033 .. 1 .2.BFE .. ...97.2860 |. ..486,430 |. . 500,000 480,070 |.. .5.593 ...05/25/2023 .. 02/06/2033
693475-CA-1 ..... PNC FINANCIAL SERVICES VAR 10/21/2032 2, .1.GFE .. ...97.0750 |. ..388,300 |. . 400,000 .390,107 |.. ......5.266 ....11/06/2024 .. 10/21/2032 ...
69351U-BA-0 ..... PPL ELECTRIC UTILITIES 5 05/15/2033 .. 1.EFE ..|... .. 148,463 |...98.5310 |... 147,797 |.... . 150,000 |.. BT e e 1T e e 12222250000 . 5.192 ....02/27/2023 ...|....05/15/2033 ...
69371R-$8-0 ..... PACCAR FINANCIAL CORP 4.6 01/31/2029 . I .. 1.EFE ..|... .. 244,743 1...99.5810 |... 248,953 |.... 285 17 s el BTS | e 0 40600 5.158 ....04/17/2024 ...|....01/31/2029 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 4.4 06/01/2032 ... N A |- 1.GFE L. .. 199,308 |...95.8920 |... 191,784 |.... 199,564 oo e 45 e e 2240400 4.492 ....05/16/2022 ...|....06/01/2032 ...
709599-AX-2 ..... PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 ... N |- 2.BFE ... 1,898,063 |...98.2570 |... ,817,755 |.... ,861,387 [.ooeeiiiiiiiiiiii e (5,468) [ [ 00042200 | 3.875 ....04/27/2017 ...|....04/01/2027 ...
716973-AE-2 ..... PFIZER INVESTMENT ENTER 4.75 05/19/2033 ... L1 |- LFFE L .. 399,400 |...96.9830 |... 387,932 |.... 399,549 [.oeeieiiiiiiiiin e 0 [ s [ 4750 o 4.826 ...05/16/2023 ...|....05/19/2033 ...
742718-DF-3 ..... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 ... N |- 1.DFE ... .. 155,472 |. 104.4510 |... 156,677 |.... LLSTN: .7 RO R ¢ ) DN AU NPT RN - < ) NN 5.253 ....10/13/2022 ...|....03/05/2037 ...
743820-AB-8 ..... PROV ST JOSEPH HLTH OBL 2.7 10/01/2051 ... 1. |- LFFE L ,301,963 |...58.3570 |... 1,313,033 |.... 827,463 | e 14,895 [ e [2002222.700 o 5.788 ...08/02/2023 ...|....10/01/2051 ...
744573-A1-6 ..... PUBLIC SERVICE ENTERPRI 5.875 10/15/2028 . 1. .. 2.BFE ..|... .. 531,169 |. 103.0610 |... 541,070 |.... s 00530,180 |ovveeiiiiiiins oo (989) | e | 5876 5.648 ....04/24/2024 ...|....10/15/2028 ...
784710-AA-3 ..... SSM HEALTH CARE 3.823 06/01/2027 ...... 1 . 1EFE .. 497,99 |...97.9790 |. ..489,895 |. 500,000 .498,908 |.. eeer. 3.951 ....06/30/2022 .. 06/01/2027 ...
832248-A7-1 ..... SMITHFIELD FOODS INC 4.25 02/01/2027 ... 1.. ... 2.CFE ..|... .. 1,266,060 )...97.8030 |.............. 1,207,867 |.... .1,235,000 |. L 1241840 | e (3,586) | s el 42250 .l 3.930 ...04/12/2017 ... |....02/01/2027 ...
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83363R-AA-5 ... SOC CONC AUTO CENTRAL 6.223 12/15/2026 ............ovifenn -.n D...... T L AGFE e 712,950 |...99.1800 [.................728,973 |.evvenriinnnnnn 735,000 [.oeviirnnnnnnns 731,530 [ooviiiiiiiiiiiiies foveiiins 151 O R RN 6.223 |...... 6.621|dD ....... ...03/08/2011 ...|....12/15/2026 ...
855244-AR-0 ... STARBUCKS CORP 4 11/15/2028 |- 2.AFE L. .. 191,246 |...96.8380 |... . 200,000 |.. ... 192,411 e 1165 e e s 4.000 |...... 5.152 [MN ...... ....04/23/2024 ...|....11/15/2028 ...
86944B-AF-0 ..... SUTTER HEALTH 1.321 08/15/2025 ... | LEFE L .. 183,289 |...97.2520 |... . 200,000 |.. ....194,347 e 8,805 i e 1.321 |...... 6.090 |FA ...... ....00/13/2023 ...|....08/15/2025 ...
87264A-BF-1 ..... T-MOBILE USA INC 3.875 04/15/2030 .. |--2.BFE ... .. 276,483 |...94.0060 |... ..250,000 |.. 266,725 oo feeee e (3,085) | [ e 3.875 |...... 2.455 | A0 ...... ....09/29/2021 ...|....04/15/2030 ...
872898-AA-9 ..... TSMC ARIZONA CORP 1.75 10/25/2026 .. |- 1.DFE ... .. 249,940 |...94.7300 |... ..250,000 |.. 289,978 i e 12 L [ 1.750 |...... 1.755 [AO ...... ....10/20/2021 ...|....10/25/2026 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 4.2 02/01/2033 |--2.BFE ... ... 99,815 ...90.7520 |... 100,000 [oeeeernnieeeeennnn 99,955 [ e e e e 4.200 |...... 4.266 [FA ...... ...08/23/2022 ... |....02/01/2033 ...
89115A-2E-1 ..... TORONTO-DOMINION BANK 4.456 06/08/2032 .... | LR FE L .. 198,954 |...94.69%0 |... . 200,000 |.. 199,145 | e 9T e e 4.4 |...... 4573 (D ....... ...08/25/2022 ...|....06/08/2032 ...
898380-AA-1 ..... BOSTON UNIVERSITY 4.061 10/01/2048 ... |- 1.DFE ... ,719,620 |...82.8080 |... .2,000,000 |.. J719,739 e o 119 | [ e 4.061 |...... 5.160 |AO ...... ....12/10/2024 ...|....10/01/2048 ...
902674-20-3 ..... UBS AG LONDON 5.65 09/11/2028 ... .. 1.EFE .. . 102.1330 |. . 600,000 610,316 |.. .5.650 |......5.191 ...04/03/2024 .. 09/11/2028
925650-AC-7 . VICI PROPERTIES LP 4.95 02/15/2030 ... .2.CFE .. ...97.8290 |. ..250,000 .248,168 |.. .4.950 |......5.175 ....12/10/2024 .. 02/15/2030
927804-GE-8 ..... VIRGINIA ELEC & POWER CO 2.3 11/15/2031 1FFE .. ...83.5130 |. . . .249,592 |.. .2.300 |......2.325 ....11/15/2021 .. 11/15/2031 ...
92808V-AA-O ..... VIRGINIA POWER FUEL SEC 5.088 05/01/2027 . .. 1.AFE ..|... .. 212,911 |. 100.2930 |... 213,537 |.... . . 213,050 e feeeie 108 e e e 5.088 |...... 5.143 [MN ...... ...02/05/2024 ...|....05/01/2029 ...
941053-AJ-9 ..... WASTE CONNECTIONS INC 3.5 05/01/2029 .... |- 2.AFE L .. 100,236 |...94.49%0 |... ... 94,49 |.... . 100,000 |.. 100,138 v oo (33) e e e 3.500 |...... 3.492 |WN ...... ....04/01/2022 ...}|....05/01/2029 ...
94106L-BP-3 ..... WASTE MANAGEMENT INC 1.5 03/15/2031 N A .. 1.G FE ..|... .. 252,618 |...81.3250 |... ..243,975 |.... . 300,000 |.. 264,415 | e 5018 e e s 1.500 |...... 3.684 [MS ...... ...08/01/2022 ...|....03/15/2031 ...
984258-AU-0 ... YMCA OF GREATER NY 2.303 08/01/2026 ........cccevvuunsfone vun]vunnnns 1T L 2BFE i 476,490 [...95.4010 [.......ccvvnnnnns 477,005 |.oveenniiiinnnnn 500,000 [.oeevvvnnniinnnns 476,925 |.oveiiiiiiiinns fooeiiiinnnn 435 i e s 2.303 |...... 5.430 [FA ...... ...12/18/2024 ...|....08/01/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 74,710,267 | XXX 71,180,852 76,267,914 74,826,747 XXX XXX XXX
03880R-AA-7 ..... ARCLO 2021-FL4 A FLT 11/15/2036 CRE ......evneveeennnn fooe wen | D |4 e [ 1A FE 156,447 |. 100.0144 |............eeeee 156,469 [...oeeeeennnnnns 156,447 |.ooeeennens 156,447 [ooeeeeeieeeeee e (139) e s s 5.862 LLA171772021 ... 11/15/2036 ...
03881B-AJ-2 ..... AMMST 2020-MF1 AS 3.0611 05/15/2053 CMBS .... .. 102,763 |...89.8989 |... 103,384 |.... . 115,000 |.. 102,991 | e 227 L e e 3.061 ....11/20/2024 ...|....05/15/2053 ...
05555A-Ad-4 ... BBCMS 2024-C26 B 5.943 05/15/2057 CMBS .. 114,992 |. 101.8400 |... 17,116 |.... . 115,000 |.. 114,992 | e e e s 5.943 ...05/09/2024 ...|....05/15/2057 ...
05593M-AD-5 ... BMO 2024-C9 A5 5.7592 07/15/2057 CMBS .. 129,878 |. 103.3950 |... 129,244 ... ..125,000 |.. 129,827 v e (B1) e e 5.759 ....11/13/2024 ...|....07/15/2057 ...
05593R-AF-9 ..... BMO 2024-5C5 AS 6.3638 02/15/2057 CMBS ... .. 144,200 |. 103.3010 |... 144,621 |.... . 140,000 |.. 143,892 s et (808) | e s 6.364 ...07/31/2024 ...|....02/15/2057 ...
05609V-AA-3 ..... BX 2021-VOLT A FLT 09/15/2036 CMBS ... .. 100,000 |...99.8130 |... . 100,000 Joeeevviniiieennnnn 99,985 foiiiiiiiiiiinns v (38) [ o e 5.212 ....09/15/2021 ...|....09/15/2036 ...
05610J-AC-3 ..... BX 2022-MVRK B FLT 03/15/2039 CMBS ... . 91,526 |...98.0710 |. .6.313 |.. ...03/10/2022 .. 03/15/2039
06539X-AH-7 ..... BANK 2020-BN27 A5 2.144 04/15/2063 CMBS . 88,610 |...84.7512 |. 2,144 .. ....11/19/2024 .. 04/15/2063
06541L-BG-0 ..... BANK 2022-BNK40 3.392942 03/15/2064 CMBS . 46,275 |...88.9128 |. .3.393 |.. ....02/25/2022 .. 03/15/2064
07336W-BD-0 ..... BBCMS 2024-C28 AS 5.844 09/15/2057 CMBS 102,994 |. 102.2560 |. .5.844 |.. ....08/08/2024 .. 09/15/2057 ...
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 03/15/2055 CMBS .. . 66,950 |...88.7566 |. .3.458 |.. ...02/24/2022 .. 03/15/2055 ...
12433C-AA-3 ..... BX 2024-AIRC A FLT 08/15/2039 CMBS .. 124,688 |. 100.5630 |... . L4483 6.088 ....07/23/2024 ...|....08/15/2039 ...
125930-BJ-8 ..... COMM 2015-CR26 4.462633 10/10/2048 CMBS ... .. 186,054 |.. 86.8667 |... ....176,992 e (2,989) | e s 4.463 ....10/26/2021 ...|....10/10/2048 ...
12597D-AE-5 ..... CSAIL 2019-C18 ASB 2.868 12/15/2052 CMBS . .. 447,494 1...95.6358 |... ....463,829 L1204 s [ 2.868 ...06/27/2023 ...|....12/15/2052 ...
12656K-AE-7 ... COMM 2020-CX B 2.446 11/10/2046 CMBS .... .. 164,021 |...81.1441 |... .. 170,003 e [ 2,285 |oeeeeiiiieeeeenn e oo 2.446 ....08/22/2022 ...|....11/10/2046 ...
17328R-BC-2 ..... CGCMT 2020-GC46 B 3.15 02/15/2053 CMBS . .. 772,439 |...81.99%0 |... 614,970 |.... . 750,000 |.. ....762,356 e (228) [ e e 3.150 ....02/13/2020 ...|....02/15/2053 ...
17328R-BD-0 ..... CGCMT 2020-GC46 C 3.554 02/15/2053 CMBS ... .. 927,365 |...74.1892 |... 927,365 |.... A, ...927,365 < (3,672) |eeeenn 343118 [ [ 3.554 ...02/13/2020 ...|....02/15/2053 ...
20478J-AG-5 . EQUS 2021-EQAZ B FLT 10/15/2038 CMBS . ...99.8187 |. .. 154,716 |. .154,938 |.. .5.762 |.. ....10/27/2021 .. 10/15/2038 ...
20478J-AJ-9 . EQUS 2021-EQAZ C FLT 10/15/2038 CMBS . ...99.9309 |. ..219,844 |. .219,911 |.. .6.012 |.. ...10/2772021 .. 10/15/2038 ...
36263U-AT-6 ..... GSMS 2021-GSA3 B 2.8276 12/15/2054 CMBS ...77.2934 |. 179,996 |.. .2.828 |.. ...12/16/2021 .. 12/15/2054 ...
52885A-AA-6 ..... LEX 2024-BBG A 4.87362 10/13/2033 CMBS . ...98.4663 |. ..70,000 |.. .4.874 |.. ....09/17/2024 .. 10/13/2033
53048H-AA-4 ... LNCR 2021-CRE6 A FLT 11/15/2038 CRE .. ...99.6761 ..59,841 |.. .5.812 |.. ....10/27/2021 .. 11/15/2038 ...
55283T-AA-6 ..... MF1 2021-FL6 A FLT 07/16/2036 CRE .... ...99.6284 |......eiiiieeennn 81,082 |ouiiiee 81,334 81,207 | e B3 e e e 5.590 ...02/16/2022 ...|....07/16/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A FLT 10/16/2036 CRE .. 121,817 ]...99.6505 |... L1178 s e (98) [ e 5.570 ....09/10/2021 ...|....10/18/2036 ...
61767E-AE-4 ... MSBAM 2017-C34 A4 3.536 11/15/2052 CMBS ... AL ..514,980 |...95.77% |... 504,256 e e (1,534) | e e 3.536 ...10/06/2017 ...|....11/15/2052 ...
61774L-BN-8 ..... MSC 2022-18 AS 3.792626 04/15/2055 CMBS ... 1.4 .. . 39,863 [...88.1437 [....cevvnnnennnn 35,257 |oviiiniiiinnnnnnn40,000 [onninnnen 39,911 i e 10 e e e 3.793 ....03/25/2022 ...|....04/15/2055 ...
62475I-AC-9 ..... MTN 2022-LPFL B FLT 03/15/2039 CMBS . 1A ) . 99,500 |...99.6801 ,680 |oeevviieieeennn 100,000 foenniiiiinnnnnn99,962 oo e (7) Joeeeees e s 6.296 ...03/08/2022 ...|....03/15/2039 ...
74970W-AA-8 ..... ROCC 2024-CNTR A 5.38834 11/13/2041 CMBS .........coofeee veu]unnnnns 4 | TA i 134,430 |...99.7565 [.......nnnns 134,671 |...ooeeennnnn. 135,000 fooiivennnnnnnnnn 134,442 o e 1 i i e 5.388 ...11/20/2024 ... |....11/13/2041 ...
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784234-AC-0 ..... SHR 2024-LXRY B FLT 10/15/2041 CMBS .................. LA . 100.5620 |........coeennenn 115,646 |...ooeeeennnnnn 115,000 |ovvvennieeennnnnn 115,339 [ e 339 [ i e 6.847 |...... 6.883 ....00/27/2024 ...|....10/15/2041 ...
78485G-AG-9 ..... SREIT 2021-FLWR B FLT 07/15/2036 CMBS ...99.9569 |... 095,000 [oeeernnnieeeeennnn 94,958 | e (2) [ e e 5.437 |...... 5.663 ....08/02/2022 ...|....07/15/2036 ...
90276X-AY-1 ..... UBSCM 2018-C11 AS 4.4917 06/15/2051 CMBS ... ...95.2737 |... .2,500,000 |eeveniiennnnn 2,528,147 [ o (7,591 [ s e 4.492 |...... 4.218 ...06/28/2018 ...|....06/15/2051 ...
92890K-BF-1 ..... WFRBS 2014-C22 B 4.371 09/15/2057 CMBS ... ...90.5435 |... . 140,000 |.. 139,983 oo [ (2,482) | e s 4.371 |...... 4.461 ....08/05/2021 ...|....09/15/2057 ...
94989M-AD-1 ..... WFCM 2015-NXS2 A4 3.498 07/15/2058 CMBS ... A . ...99.5717 |... ..430,000 |.. 830,501 e e (T9T) e e e 3.498 |...... 2.209 ...07/29/2021 ...|....07/15/2058 ...
94990F-AH-4 ... WFCM 2024-C63 AS 5.82 08/15/2057 CMBS 1.A .. .. 180,245 |. 102.5010 |... 179,377 |.... . 175,000 |.. e 180,096 |oeveeeeeeeeniiee feeeeieee e (150) e e e 5.820 |...... 5.568 ....08/16/2024 ...|....08/15/2057 ...
95000F-AT-3 ..... WFCM 2016-C35 A4 2.931 07/15/2048 CMBS ... v 4 | 1AL .. 183,188 |...96.9286 |... 193,857 |.... . 200,000 |.. 191,551 i 5,522 i e s 2.931 [...... 6.215 ...06/16/2023 ...|....07/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 9,200,009 | XXX 8,684,209 9,453,326 9,116,812 (9,272) 343,118 XXX XXX XXX XXX
03237C-AB-8 ..... AXIS 2024-1A A2 5.38 01/21/2031 ABS N .. 1.AFE ..|... .. 172,218 |. 100.9390 |... L A72,316 | e85 e e s 5.380 |...... 5.479 ...01/23/2024 ...|....01/21/2031 ...
04047E-AA-4 ..... ARIVO 2022-1A A 3.93 05/15/2028 ABS I L .. 1.AFE ..|... ...99.6558 |......iiiiiinnnn 24,548 | 24633 [ 240833 | e (B) [ e | 3.930 |...... 4.000 ....04/06/2022 ...|....05/15/2028 ...
05602R-AD-3 ..... BMWOT 2022-A A3 3.21 08/25/2026 ABS .. N .. 1.AFE ..|... 1..99.5015 |oeeiiiiiieeeeen 4,892 | 4916 BT | e B9 [ e e 3.210 |...... 5.748 ....06/23/2024 ...|....08/25/2026 ...
05765D-AN-7 ..... BOBA 2023-1A BR FLT 04/20/2036 LL .. 4 .1.CFE .. . 100.0800 |. .6.667 |......6.753 ...06/06/2024 .. 04/20/2036
08862B-AA-3 ..... BHG 2021-B A 0.9 10/17/2034 ABS . 4 1AFE .. ...99.6602 |. .0.900 |......0.934 ...09/10/2021 .. 10/17/2034
096090-AA-6 ..... BERRY 2024-1A A FLT 10/20/2037 LL . .. |4 1AFE .. . 100.5800 |. .6.605 |......6.682 ....07/26/2024 .. 10/20/2037 ...
096090-AC-2 ..... BERRY 2024-1A B FLT 10/20/2037 LL .... 4 ... .. 1.CFE ..|... ...99.6400 |... 251,283 e o8 e e e 6.776 |...... 6.866 ....11/13/2024 ...|....10/20/2037 ...
12572G-AQ-0 ..... CIFC 2022-5A BR FLT 01/16/2037 LL .. 4 .. .. 1.CFE ..|... . 100.5100 |... 250,825 e o825 | e 6.697 |...... 6.805 ...01/19/2024 ...|....01/16/2037 ...
12663J-AC-5 ..... CNH 2022-B A3 3.89 11/15/2027 ABS .....ceeeevemneeeeeee oo ven | s 4 ... .. 1.AFE ..|... ...99.5311 |... 287,982 e oo 3078 | e e 3.890 |[...... 5.061 ....08/25/2023 ...|....11/15/2027 ...
14318-AD-9 ..... CARMX 2024-1 A3 4.92 10/16/2028 ABS .. I L .. 1.AFE ..|... . 100.5130 |... 145,067 e e T8 s e e 4.920 |...... 4.999 ...01/17/2024 ...|....10/16/2028 ...
15033C-AG-7 ..... CEDF 2024-19A B FLT 01/23/2038 LL .... |4 .. 1.CFE ..|... . 100.3800 |... . .. 281,084 e e 1,084 | e s 6.172 |...... 6.232 ....12/03/2024 ...|....01/23/2038 ...
161571-HU-1 ..... CHAIT 2023-A2 A 5.08 09/15/2030 ABS I L .. 1.AFE ..|... . 101.5840 |... . 200,000 |.. 00i202,565 |oeviiiiiiiiins e (821) | e e 5.080 |...... 4.806 ....03/08/2024 ...|....09/15/2030 ...
161571-Hi-7 ..... CHAIT 2024-A2 A 4.63 01/15/2031 ABS N .. 1.AFE ..|... ...99.8656 |... 359,516 |.... . 360,000 |.. 389,654 oo e 10 e e s 4.630 |...... 4.757 ....11/06/2024 ...|....01/15/2031 ...
17151K-AJ-5 ... CHWML 2021-1A C FLT 10/24/2033 MML ... |4 .. 1.G FE ..|... . 100.8971 |... 428,813 |.... 825,986 | e (394) | e e 7.4% |...... 7.651 ....10/01/2021 ...|....10/24/2033 ...
17305E-GS-8 CCCIT 2018-A7 A7 3.96 10/13/2030 ABS . 4 1AFE .. ...97.5332 |. ..316,983 |. .313,581 |.. .3.960 |......5.051 ...06/29/2023 .. 10/15/2030
19423U-AA-0 . CASL 2024-B A1A 5.69 08/25/2054 ABS 4 1AFE .. . 100.7960 |. ..224,588 |. 222,977 |.. .5.690 |[......5.742 ....06/22/2024 .. 08/25/2054
194241-AB-3 . CASL 2021-C A2 2.32 07/26/2055 ABS . 4 1AFE .. ...87.6225 |. ..112,600 |. 128,436 |.. .2.320 |......2.357 ....11/16/2021 .. 07/26/2055
194240-AD-9 . CASL 2021-C C 3.06 07/26/2055 ABS |4 1FFE .. ...88.4718 |. .160,400 181,234 |.. .3.060 |......3.112 ....11/16/2021 .. 07/26/2085 ...
233046-AN-1 . DNKN 2021-1A A21 2.045 11/20/2051 ABS |4 .2.BFE .. 247,350 |...94.4785 |. ..233,693 247,341 .. .2.045 |......2.063 ....10/15/2021 .. 11/20/2051 ...
24704E-AG-3 ..... DEFT 2024-2 B 4.82 08/22/2030 ABS 4 [ 1.CFE L .. 114,990 |...99.7371 |... 114,698 |.... 115,000 | e 99 e e e 4.820 |...... 4.897 ....10/08/2024 ...|....08/22/2030 ...
26209X-AD-3 ..... HONK 2021-1A A2 2.791 10/20/2051 ABS ....covvvmeeeeen o ven | s 4 ... .. 2.CFE ..|... .. 189,318 |...90.4584 |... 171,254 |.... 189,312 | e (@) e e e 2.791 |...... 2.821 ...09/23/2021 ...|....10/20/2051 ...
26253V-AE-0 ..... DRSLF 2024-121A B FLT 01/15/2037 LL .. .. 1.CFE ..|... .. 250,000 |. 100.3800 |... n 8183 | e 3T e e e 6.191 |...... 6.262 ....11/15/2024 ...|....01/15/2037 ...
290020-AN-6 ..... ELM24 2023-3A BR FLT 01/17/2038 LL ... .. 1.CFE ..|... ..400,000 |. 100. 1800 |... 800,927 e e 927 e e s 6.099 |...... 6.213 ....11/26/2024 ...|....01/17/2038 ...
29374F-AB-9 ..... EFF 2022-3 A2 4.38 07/20/2029 ABS .. 1.AFE ..|... ... 81,003 ...99.8443 |... . e 81,699 [ BT257 s [ 888 e [ e 4.380 |...... 5.574 ....06/23/2024 ...|....07/20/2029 ...
29374M-AD-0 EFF 2024-4 A4 4.7 06/20/2031 ABS ... .. 1.AFE ..|... .. 224,928 |...99.1729 |... 223,139 |.... .. 225128 s e 196 e e s 4.700 |...... 4.787 ....10/08/2024 ...|....06/20/2031 ...
29375P-AB-6 . EFF 2024-1 A2 5.23 03/20/2030 ABS .. 1AFE .. 293,633 |. 100.7160 |. ..296,001 |. ..293,897 .293,841 |.. .5.230 |......5.379 ....06/16/2024 .. 03/20/2030 ...
34533B-AA-8 . FORDR 2024-1 A 4.87 08/15/2036 ABS 1AFE .. 249,920 |. 100.3170 |. ..250,793 |. ..250,000 .250,104 |.. .4.870 |......4.972 ...02/06/2024 .. 08/15/2036
35910E-AA-2 ..... [FYBR 2023-1 A2 6.6 08/20/2053 ABS .. 1FFE .. 116,622 |. 101.7590 |. ..117,023 |. . 115,000 116,456 |.. .6.600 |......6.383 ....07/17/2024 .. 08/20/2053
37959P-AC-1 . SEACO 2020-2A A 2.26 11/19/2040 ABS 1.FFE .. 854,221 |...93.5560 |. ..799,478 |. ..854,545 .854,314 |.. .2.260 |......2.297 ...09/23/2020 .. 11/19/2040
37959P-AG-2 . SEACO 2021-2A A 1.95 08/17/2041 ABS 1FFE .. 159,575 |...91.6694 |. ..146,288 |. .159,569 |.. .1.950 |......1.971 ....07/27/2021 .. 08/17/2041 ...
38138I-AA-2 ..... GLM 2024-19A X FLT 04/20/2037 LL .. 1.LAFE ..|... .. 218,750 |...99.7900 |... . . 219,835 oo el 78T e e s 5.587 |...... 4.603 ....01/19/2024 ...|....04/20/2037 ...
38139M-AC-9 ..... GLM 2024-20A A FLT 07/20/2037 LL .. 1.AFE ..|... .. 400,000 |. 100.4000 |... . 400,000 |.. 801,859 e e 10889 L e e 6.067 |...... 6.113 ...04/30/2024 ...|....07/20/2037 ...
42806M-AP-4 ..... HERTZ 2022-2A B 2.65 06/26/2028 ABS .........coveeeees foon ven ] unnnns 4 .. .. 1.F FE ..|... .. 279,941 |...93.4464 |... . 280,000 |.. 1 00280,027 e oo (20) e e e 2.650 |...... 2.678 ....01/11/2022 ...|....06/26/2028 ...
42806M-BL-2 ..... HERTZ 2022-5A B 4.28 09/25/2028 ABS .. 1.F FE ..|... .. 179,928 |...96.5428 |... . 180,000 |.. 179,99 | e () e e 4.280 |...... 4.366 ....03/25/2022 ...|....09/25/2028 ...
437927-AC0 ..... HAROT 2023-2 A3 4.93 11/15/2027 ABS e |4 e | LA FE L .. 267,722 |. 100.4620 |... . 270,000 |.. 268,927 e o895 | e e 4.930 |...... 5.437 ...08/23/2023 ...|....11/15/2027 ...
44148J-AA-T ... HWIRE 2021-1 A2 2.311 11/20/2051 ABS ......coovvvvvunefone vunfvnnnnns 4. LAFFE 110,000 |...94.5549 110,000 |.ovveeniiinnnnnn 109,996 [..oovvvviininiiin Jovviinnnnene (@) [ i fonnns 2.311 ... 2.338 ...11/09/2021 ...|....11/20/2051 ...
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476681-AB-7 ..... JUIKE 2021-1A A21 2.891 02/15/2052 ABS ......evvvvves foun ven] unnnns 4 s L2BFE L 238,800 |...94.5260 |................225,728 [oiiiiiiinnnnnn 238,800 [....cceevvnnnnnns P ) I RO R () AU AR RN 2.891 [...... 2.924 |FMAN ..o foeiiiiiiiiis 882 [oooeiiiiiiiiinnns 6,904 |....12/03/2021 ...|....02/15/2052 ...
55955R-AA-T ... MAGNE 2024-40A A1 FLT 07/15/2037 LL .. D...... 4 .. .. 1.AFE ..|... .. 250,000 |. 100.6700 |... ..250,000 |.. 251,856 oo feeee e 1,856 e e s 6.772 |...... 6.793 ....05/10/2024 ...|....07/15/2037 ...
55956A-AB-1 ..... MAGNE 2024-41A B FLT 01/25/2038 LL ... .. 1.CFE ..|... .. 250,000 |. 100.0000 |... 251,378 s e 1378 e e 6.114 |...... 6.189 ....11/26/2024 ...|....01/25/2038 ...
559922-AC-3 ...... MAGNE 2023-36A B FLT 04/22/2036 LL ... .. 1.CFE ..|... .. 252,188 |. 100.2000 |... 251,947 e e (28 e e s 7.082 |...... 7.108 ....06/14/2024 ...|....04/22/2036 ...
571080-AC-7 ..... MFT 2021-3A C 1.81 12/15/2031 ABS .... .. 1.B FE ..|... .. 183,717 |...99.2101 185,067 ovveeiiiciiis feeeiiin 482 L e e 1.810 |...... 2.069 ...10/18/2021 ...|....12/15/2031 ...
63941H-AA-O ..... NAVSL 2020-DA A 1.69 05/15/2069 ABS .. .. 1.AFE ..|... . 24,683 [...92.6531 [..oeeeernieeeeenn 23,822 |oeeieeeee 25172 [ 24,982 s e 1B | [ s 1.690 |...... 2.331 ...08/09/2022 ...|....05/15/2069 ...
63942J-AA-5 ... NAVSL 2021-CA A 1.06 10/15/2069 ABS .. .. 1.AFE ..|... 77,351 [...89.1572 [oooiiiiiiie e 78,974 | 88,579 [ TBBAS s e 2,820 e [ e 1.060 |...... 7.033 ....06/03/2024 ...|....10/15/2069 ...
64035G-AB-5 ..... NSLT 2021-CA AFX 1.32 04/20/2062 ABS . .. 1.AFE ..|... 91,7092 | 177,299 | 193,827 179,85 s e BT s e | 1.320 |...... 4.768 ....00/25/2024 ...|....04/20/2062 ...
65479V-AB-2 ..... NMOTR 2024-B A 5.05 02/15/2029 ABS . 1AFE .. . 100.7680 |. .5.141 ...08/13/2024 .. 02/15/2029
67516C-AY-5 ..... OCTR 2020-10A BR2 FLT 10/15/2034 LL .1.CFE .. ...99.9600 |. ......6.555 ....09/17/2024 .. 10/15/2034
67571B-AA-1 ..... OCTL 2023-1A A 5.87 05/21/2029 ABS 1AFE .. . 100.4620 |. . . .5.870 |......6.044 ....06/25/2024 .. 05/21/2029 ...
67578Y-AB-2 ..... OCTL 2024-2A A2 5.8 07/20/2032 ABS ... .. 1.AFE ..|... .. 110,490 |. 101.0880 |... 111,697 |.... e 110,570 e oo 7T s e s 5.800 |...... 5.884 ....06/18/2024 ...|....07/20/2032 ...
69335P-EY-7 ..... PFSFC 2023-C A 5.52 10/15/2028 ABS ... .. 1.AFE ..|... .. 134,494 ]. 101.4200 |... 136,917 |.... 134,693 s e AT L e e 5.520 |...... 5.804 ....08/18/2023 ...|....10/15/2028 ...
69335P-FE-0 ..... PFSFC 2024-B A 4.95 02/15/2029 ABS ... .. 1.AFE ..|... .. 249,988 |. 100.4830 |... 251,208 |.... 250,128 e e 10 e e e 4.950 |...... 5.038 ...01/30/2024 ...|....02/15/2029 ...
78435V-AD-4 ..... SFAST 2024-1A A4 4.94 01/21/2031 ABS . .. 1.AFE ..|... .. 149,859 |. 100.4770 |... ..150,716 |.... 149,890 v [ 3T e e 4.940 |...... 5.088 ...02/05/2024 ...|....01/21/2031 ...
T84490M-AA-4 ..... S\B 2021-D A1A 1.34 03/17/2053 ABS ... .. 1.AFE ..|... ... 50,739 |...91.65%5 |... 46,509 |oeiiiiiieeeenn 80,741 50,739 e [T e e s 1.340 |...... 1.350 ....08/10/2021 ...|....03/17/2053 ...
78449P-AD-1 ..... S\B 2018-A B 3.96 07/15/2042 ABS .. 1.B FE ..|... .. 999,420 |...94.0406 |... ..940,406 |.............. 1,000,000 [..........00eeenn999,591 |oviniiiiiiiiiins [ 89 s e e 3.960 |...... 4.045 ...03/14/2018 ...|....07/15/2042 ...
78471H-AB-4 ..... SOFI 2019-A A2FX 3.69 06/15/2048 ABS . .. 1.AFE ..|... ... 18,203 |...98.4441 |... 18,497 18,790 [ 18,35 e [l 27T e e s 3.690 |...... 6.274 ....05/17/2024 ...|....06/15/2048 ...
831943-AA-3 ..... S\B 2024-A A1A 5.24 03/15/2056 ABS .. 1.AFE ..|... .. 114,542 ]...99.4683 |... 113,978 |.... 14,622 s e T e e e 5.240 |...... 5.360 ....03/07/2024 ...|....03/15/2056 ...
83206E-AA-5 ..... [SMB 2024-C A1A 5.5 06/17/2052 ABS .. 1AFE .. 214,804 |. 100.2930 |. ..215,472 |. .215,027 |.. . ......5.626 ...05/07/2024 .. 06/17/2052
83390U-AF-4 . SOFI 2020-C AFX 1.95 02/15/2046 ABS .. 1AFE .. 20,671 |...92.3651 19,888 |. ..20,967 |.. .1.950 |......3.310 ....06/06/2022 .. 02/15/2046
87267R-AA-3 ..... TMUST 2024-1A A 5.05 09/20/2029 ABS 1AFE .. 159,980 |. 100.7800 |. .160,095 |.. . ......5.128 ....02/05/2024 .. 09/20/2029
88655A-AG-5 ..... TIF 2024-2A A 5.54 07/20/2049 ABS .. .1.CFE .. 110,753 |...98.9452 |. 110,950 |.. .5.540 |......5.650 ....06/25/2024 .. 07/20/2049 ...
912928-AA-6 ..... STEAM 2024-1A A 4.99 09/28/2054 ABS .1.CFE .. 114,911 |...96.3377 |. 114,990 |.. .4.990 |......5.101 ....00/24/2024 .. 09/28/2054 ...
92348K-BP-7 ..... VZMT 2023-3 A 4.73 04/21/2031 ABS .. 1.AFE ..|... .. 255,060 |. 100.1930 |... 255,051 |oeveiiiiiiiins e (9) e e 4.730 |...... 4.829 ....07/17/2024 ...|....04/21/2031 ...
92348K-CL-5 ... VZMT 2024-1 A1A 5 12/20/2028 ABS ... .. 1.AFE ..|... .. 244,993 |. 100.5280 |... 285,153 | e 180 e e e 5.000 |...... 5.073 ...01/09/2024 ...|....12/20/2028 ...
92348K-DH-3 ... VZMT 2024-6 C 4.67 08/20/2030 ABS .. .. 1.F FE ..|... .. 114,999 |...99.0225 |... 115,109 | e T e e 4.670 |...... 4.746 ...09/09/2024 ...|....08/20/2030 ...
92895F-AE-1 ..... VOYA 2024-3A B FLT 07/20/2037 LL .. 1.CFE ..|... .. 249,917 |. 100.4400 |... 1 00e252,205 |eeeeieeeeeeis feeeeee 2,288 | e e 7.047 |...... 7.124 ....06/18/2024 ...|....07/20/2037 ...
96328G-BT-3 ..... WFLF 2024-2A A1 4.87 06/21/2039 ABS .. I L .. 1.AFE ..|... ... 99,988 |. 100.1790 |... 100,085 |oeveeeiieiiiiis oo 87 e e e 4.870 |...... 4.928 ...08/13/2024 ...|....06/21/2039 ...
968209-AC-0 ..... WILDPK 2024-1A B1 FLT 10/20/2037 LL .. D...... 4 ... .. 1.CFE ..|... .. 250,000 |. 100.3600 |... 250,900 |.... . . 1 00252,355 e feeeei2,385 | e e 6.647 |...... 6.664 ....09/12/2024 ...|....10/20/2037 ...
L 1AFE ... .. 400,000 |...99.9700 |... 399,871 |.... . 400,000 |.. 400,517 e foeenned (B78) | e s 6.299 [...... 6.409 ...10/14/2021 ...|....10/20/2034 ...
Other
Loan-Backed and Structured Securities 14,545,375 | XXX 14,337,056 14,593, 167 14,581,361 32,605 XXX XXX XXX 83,763 414,652 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 98,455,651 [ XXX 94,202,117 100,314,407 98,524,920 115,471 343,118 XXX XXX XXX 881,261 3,121,823 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 260,261,457 [ XXX 246,653,746 258,957,914 258,422,411 58,554 XXX XXX XXX 2,624,065 8,259,839 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 778,045 | XXX 636,910 752,404 772,235 (2,296) XXX XXX XXX 1,702 20,574 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 11,223,018 | XXX 10,709,108 11,567,213 11,160,540 5,859 343,118 XXX XXX XXX 36,627 401,192 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 14,655,375 [ XXX 14,443,492 14,703, 167 14,691,404 32,648 XXX XXX XXX 85,057 414,652 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 286,917,895 | XXX 272,443,256 285,980,698 285,046,590 94,765 343,118 XXX XXX XXX 2,747,451 9,096,257 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 98,188,376 1B ..$............. 18,218,454 1C.$........... 37,120,834 1D ..$............ 28,146,033 1E..$.......... 16,976,359 1F .$............. 20,513,915 1G.$............ 22,573,948
1B .17,683,282 2C ..$ .. ..3,969,348
1C 3C .8 s
1D 4C ..$ ..
1E 5C..$
1F




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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831641-FY-6 ......... SBIC 2024-10B 1 4.38 09/10/2034 ABS .. . |-...09/20/2024 ... | GOLDMAN SACHS & CO LLC ... 245,000 |.. 245,000 |..
912810-QE-1 ......... US TREASURY N/B 4.625 02/15/2040 . |--.-12/11/2024 ... | GOLDMAN SACHS & CO LLC ... .... 2,050,000 |.. .... 2,000,000 |..
912820-KG-5 ......... US TREASURY N/B 4.125 03/31/2029 ... ...04/15/2024 ... |HSBC SECURITIES USA INC .... 9,279,570 |.. .... 9,500,000 |..
91282C-KP-5 ......... US TREASURY N/B 4.625 04/30/2029 ... 05/06/2024 ... |UNITED STATES TREASURY NOTE/BOND ...
91282C-LF-6 ......... US TREASURY N/B 3.875 08/15/2034 . .| HSBC SECURITIES USA INC .
91282C-LN-9 . .. | US TREASURY N/B 3.5 09/30/2029 ... 10/25/2024 ... [VARIOUS ...covvvnniieennnnnns
91282C-LP-4 . .|US TREASURY N/B 3.5 09/30/2026 .. 09/27/2024 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC .
91282C-10-2 . US TREASURY N/B 3.875 10/15/2027 ... ...10/24/2024 ... |HSBC SECURITIES USA INC ... 249,092 |..

0109999999. Subtotal - Bonds - U.S. Governments

17,952,558
54438C-PA-4 ......... |LOS ANGELES CA CMNTY CLG 6.75 08/01/2049 ......iieerruuneeeemnnnnareernnnnnaseeennnnnssaennnnnnseennnnnnssseernnns |oreesessnnnseenes [eer .10/03/2024 ... [BARCLAYS CAPITAL .. iriuuuiieimnnuneeeernnnuaseenennussseenennssseeennnssseennnnsaasaennnssasseennnnnnsssennnnnnsssee seennnnnnnseerennnnnsseeennnnnneeee rerennnnnseeeennnnnneeeees 867,823 |uvuuieeiiiiiiieeeeennes 720,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 867,823 720,000
047870-SP-6 ......... ATLANTA GA WTR & WSTUTR 2.913 11/01/2043 ......eeeeeee et e e e e e e e e ennnans ...11/07/2024 ... [ JP MORGAN SECURITIES LLC ...ueeeeennneeeemnnneeeeemnn e e eeeenne e e eesnnna e e eeennnnaeeeeemnnnnaseeennnnnaeeeennnnns |oennnnneeeeennnnnseeeennnnnneeerens [ornnseeeeemnnnnneeeeennnns 845,480 |.evuunieieeeiiieeeees 1,150,000
072024-YC-0 ......... BAY AREA CA TOLL AUTH T 3.176 04/01/2041 ... .| MORGAN STANLEY & CO LLC ... 1,523,928 |.. .... 1,930,000 |..
120827-EJ-5 . ..| BURBANK GLENDALE PASADEN 5.17 07/01/2029 . . |MERRILL LYNCH PIERCE FENNER & SMITH INC . .500,000
120827-EK-2 . ..| BURBANK GLENDALE PASADENA 5.2 07/01/2030 . . |MERRILL LYNCH PIERCE FENNER & SMITH INC . .500,000
167736-SJ-7 . .| CHICAGO IL WTR REVENUE 5.75 11/01/2030 . 11/01/2024 ... |DIRECT TO COMPANY ............ ... 1,318
S137FX-LX-4 ......... FHUS KSG1 A2 1.503 09/25/2030 CMBS .|....11/07/2024 ... |JP MORGAN SECURITIES LLC ... .. 118,273 |..
3137HA-GS-9 ......... FHUS K-158 A2 4.05 07/25/2033 CMBS ... . |--..11/07/2024 ... [MORGAN STANLEY & CO LLC
3137HA-SK-3 ......... FHUS K-160 A2 VAR 08/25/2033 CMBS .... .|-...11/13/2024 ... | WELLS FARGO SECURITIES LLC ...
3137HH-HY-0 ......... FHUS K-165 A2 VAR 09/25/2034 CMBS . |--..11/06/2024 ... |BARCLAYS CAPITAL INC . ..
SM271-AH-T ......... FLORIDA ST BRD OF ADMIN 5.526 07/01/2034 ... .|....04/18/2024 ... |MORGAN STANLEY & CO LLC .... ....500,000 |.. . ..
646136-XR-7 ......... NEW JERSEY ST TRANSPRTN 6.561 12/15/2040 ... . |--..11/07/2024 ... | MARKETAXESS CORP ... 764,533 |.. ....700,000 |..
658207-5G-6 ......... NORTH CAROLINA ST HSG F 5.754 01/01/2050 .... .|-...01/10/2024 ... |WELLS FARGO SECURITIES LLC ... ...500,000 |.. ...500,000 |..
717868-KB-8 ......... PHILADELPHIA PA REDEV A 4.926 09/01/2034 ... ...12/11/2024 ... [MORGAN STANLEY & CO LLC .... s s
73358II-EK-6 . ..|PORT AUTH OF NEW YORK & 4.926 10/01/2051 . .| JP MORGAN SECURITIES LLC ... 1,164,061 1,175,000
875124-J\1-2 . .| TAMPA BAY FL WTR REGL WT 3.82 10/01/2029 . .| RAYMOND JAMES & ASSOCIATES INC . 1,700,000 1,700,000
88046K-KZ-8 . ..| TENNESSEE HSG DEV AGY R 5.915 07/01/2049 . .| RAYMOND JAMES & ASSOCIATES INC . . 1,000,000 . 1,000,000
914302-M-1 ......... UNIV OF HOUSTON TX UNIV 5.272 02/15/2055 .... . |--..08/14/2024 ... | JP MORGAN SECURITIES LLC .. 3,150,000 |.. .... 3,150,000 |..
914455-UF-5 ......... UNITV OF MICHIGAN MI 2.437 04/01/2040 ......cuuuniiiiiuunnniiiiiirunniiiiissnesirsissnnssissreessnssssrrsssnssssressss | onneeeeeesnnnnees ...11/06/2024 ... [ JP MORGAN SECURITIES LLC ....iiieuuunniiiiiuunnniiiiuuunnissiinsssssssssnsssssssssssssssssssnssnsssssssnnnnssssssssnnns |oosnnnnseseesnnnnsesressnnnseseress |onnnseeseessnnneeereennns 360,380 |...euniiiiiiiiiiiiiiinnn 500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,919,726 14,761,318
025816-DL-0 ......... AMERICAN EXPRESS CO VAR 10/30/2026 .|-...04/19/2024 ... |UBS SECURITIES LLC ....403,272 |.. .400,000 |..
031162-DH-0 ......... AMGEN INC 4.05 08/18/2029 . |--..09/17/2024 ... |BANK OF NEW YORK MELLON/THE L 174,178 .. .... 175,000 |..
03237C-AB-8 ......... AXIS 2024-1A A2 5.38 01/21/2031 ABS .|-...01/23/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . ....199,979 |.. ....200,000 |..
03881B-AJ-2 ......... AMMST 2020-MF1 AS 3.0611 05/15/2053 CMBS . veer|....11/20/2024 ... [ JP MORGAN SECURITIES LLC ....102,763 |.. .... 115,000 |..
04316J-AN-9 ......... ARTHUR J GALLAGHER & CO 5.15 02/15/2035 .. ..|....12/10/2024 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 199,254 |.. ....200,000 |..
05555A-Ad-4 ......... BBCMS 2024-C26 B 5.943 05/15/2057 CMBS .... . |--..05/09/2024 ... |BARCLAYS CAPITAL INC 114,992 | .... 115,000 |..
05593M-AD-5 ......... BMO 2024-C9 A5 5.7592 07/15/2057 CMBS .|-...11/13/2024 ... DEUTSCHE BANK SECURITIES INC . ....129,878 |.. ....125,000 |..
05593R-AF-9 ......... BMO 2024-5C5 AS 6.3638 02/15/2057 CMBS ... . |--..07/31/2024 ... |BANK OF MONTREAL .. 144,200 |.. ... 140,000 |..
05602R-AD-3 BMWOT 2022-A A3 3.21 08/25/2026 ABS .. .|-...05/23/2024 ... |BARCLAYS CAPITAL INC .. 10,035 |..
05765D-AN-7 . ..| BOBA 2023-1A BR FLT 04/20/2036 LL . ....06/06/2024 ... |VARIOUS .....oevvennrnnne . 250,420
05964H-AU-9 . .. |BANCO SANTANDER SA 5.588 08/08/2028 .. ...04/10/2024 ... [HSBC SECURITIES USA INC . .300, 168
06406R-BH-9 . ..| BANK OF NY MELLON CORP VAR 06/13/2033 .. 12/04/2024 ... |JP MORGAN SECURITIES LLC ... 193,178
06539X-AH-7 . ..| BANK 2020-BN27 A5 2.144 04/15/2063 CMBS 11/19/2024 ... | WELLS FARGO SECURITIES LLC .. 88,610
07336W-BD-0 . ..| BBCMS 2024-C28 AS 5.844 09/15/2057 CMBS 08/08/2024 ... |BARCLAYS CAPITAL .. .102,99%
096090-AA-6 . ..| BERRY 2024-1A A FLT 10/20/2037 LL .... ....07/26/2024 ... |Citigroup Global Markets Inc. .250,000
096090-AC-2 . .|BERRY 2024-1A B FLT 10/20/2037 LL . ....11/13/2024 ... |SG AMERICAS SECURITIES LLC ... . 251,250 .
12433C-AA-3 BX 2024-AIRC A FLT 08/15/2039 CMBS ... .|....07/23/2024 ... |WELLS FARGO SECURITIES LLC ... .... 124,688 |.. ... 125,000 |..
12572G-AQ-0 CIFC 2022-5A BR FLT 01/16/2037 LL .... ...01/19/2024 ... MORGAN STANLEY . ....250,000 |.. 250,000 |..
126408-H\-8 . ..| CSX CORP 4.25 03/15/2029 ............. 04/23/2024 ... [VARIOUS ........ . 962,354 . 1,000,000
143181-AD-9 . ..| CARMX 2024-1 A3 4.92 10/16/2028 ABS 01/17/2024 ... |BARCLAYS CAPITAL . 144,989 145,000
15033C-AG-7 . .| CEDF 2024-19A B FLT 01/23/2038 LL . ....12/03/2024 ... | JEFFERIES LLC .230,000 .230,000
161571-HU-1 CHAIT 2023-A2 A 5.08 09/15/2030 ABS .. . |--..03/08/2024 ... | VARIOUS ....203,086 |.. ....200,000 |..
161571-HI-7 ......... CHAIT 2024-A2 A 4.63 01/15/2031 ABS .. .|....11/06/2024 ... .... 359,644 |.. ....360,000 |..
17275R-BS-0 ......... CISCO SYSTEMS INC 4.95 02/26/2031 .... VPR I oo |-...07/11/2024 ... |WELLS FARGO SECURITIES LLC ... .. ....607,068 |.. ....600,000 |..
19423U-AA-0 ......... CASL 2024-B A1A 5.69 08/25/2054 ABS .......ceeuuuiiiiiiuuuniiiiiiissnsiiriissssiesiisssssssrrsssnssssressnsresrrnes |nneeeeeesnnnnees ....06/22/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC ...iieuuuuniiiiiuuunniiiiiinuisiiiiiisunneseiesnnnssesseesnnnessrssnnnsnees |oursunneseresnnnnsesressnnnnenreees |oonssesseesnnnneseeeennns 229,930 |..iiiiiiiiiiiiiiis 230,000 J..evueniiiiiiiiie s
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20030N-CU-3 ......... COMCAST CORP 4.25 10/15/2030 .. . |-...04/23/2024 ... | GOLDMAN SACHS & CO LLC ... 283,161 |.. ....300,000 |..
20030N-EB-3 ......... COMCAST CORP 5.5 11/15/2032 .... ....12/16/2024 ...|ZIBB (ZBF) ....206,846 |.. ....200,000 |..
210518-DX-1 CONSUMERS ENERGY CO 4.7 01/15/2030 ... .|-...07/29/2024 ... | WELLS FARGO SECURITIES LLC ... ....399,100 |.. ....400,000 |..
23329P-AF-7 . .|DNB BANK ASA VAR 09/16/2026 ... ...04/24/2024 ... |RBC CAPITAL MARKETS LLC ....... . 375,29 .400,000

....10/28/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .

23341C-AE-3 DNB BANK ASA VAR 11/05/2030 ... K ....500,000 |.. ....500,000 |..
24704E-AG-3 DEFT 2024-2 B 4.82 08/22/2030 ABS .... .|--..10/08/2024 ... MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 114,990 |.. .... 115,000 |..
26253V-AE-0 . .. |DRSLF 2024-121A B FLT 01/15/2037 LL . ....11/15/2024 ... [ GOLDMAN SACHS & CO LLC ... .250,000 .
200020-AN-6 . ..|ELM24 2023-3A BR FLT 01/17/2038 LL ...11/26/2024 ... |RBC CAPITAL MARKETS LLC . .400,000

20374F-AB-9 . .. | EFF 2022-3 A2 4.38 07/20/2029 ABS . 05/23/2024 ... | SOCIETE GENERALE .. 95,513

20374M-AD-0 . .. | EFF 2024-4 A4 4.7 06/20/2031 ABS ... . |MIZUHO SECURITIES USA LLC 224,928

29375P-AB-6 . .. | EFF 2024-1 A2 5.23 03/20/2030 ABS . .| VARIOUS .. .319,712

337738-BN-7 . .|FISERV INC 5.15 08/12/2034 ........ 08/01/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . .598,884

... 249,920 |.. ....250,000 |..
....116,622 |.. 115,000 |..
...993,740 |..

34533B-AA-8 ......... FORDR 2024-1 A 4.87 08/15/2036 ABS ...
35910E-AA-2 ......... FYBR 2023-1 A2 6.6 08/20/2053 ABS

....02/06/2024 ... (MERRILL LYNCH PIERCE FENNER & SMITH INC .
+|----07/17/2024 ... {MIZUHO SECURITIES USA LLC ....
...04/16/2024 ... [WELLS FARGO SECURITIES LLC ...

37045X-EF-9 ......... GENERAL MOTORS FINL CO 5.4 04/06/2026 .. .| . ,000,000 |..
372460-AE-5 GENUINE PARTS CO 6.5 11/01/2028 .... .|----04/11/2024 ... |BARCLAYS CAPITAL .... 343,665 |.. ....330,000 |..
38138li-AA-2 . .| GLM 2024-19A X FLT 04/20/2037 LL ....01/19/2024 ... [WELLS FARGO SECURITIES LLC ... .250,000 .250,000

38139M-AC-9 GLM 2024-20A A FLT 07/20/2037 LL .. ...04/30/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . ...400,000 |.. ...400,000 |..

...07/16/2024 ... [ GOLDMAN SACHS & CO LLC ...300,000 |.. ...300,000 |..

381416-B3-7 ......... GOLDMAN SACHS GROUP INC VAR 07/23/2035 ... .| . .

38141G-ZR-8 ......... GOLDMAN SACHS GROUP INC VAR 03/15/2028 ... ...04/03/2024 ... [DEUTSCHE BANK SECURITIES INC . ....190,882 |.. ....200,000 |..
381416-2T-4 ......... GOLDMAN SACHS GROUP INC VAR 06/15/2027 . ...04/19/2024 ... | BARCLAYS CAPITAL ....390,164 |.. ....400,000 |..
42824C-8V-0 . .| HP ENTERPRISE C0 5 10/15/2034 09/12/2024 ... |MIZUHO SECURITIES USA LLC .. . 495,390 .500,000

449276-AE-4 IBMINTERNAT CAPITAL 4.9 02/05/2034
50540R-AZ-5 ......... LABORATORY CORP OF AMER 4.35 04/01/2030 ..
52885A-AA-6 ......... LEX 2024-BBG A 4.87362 10/13/2033 CMBS ...
539830-CC-1 LOCKHEED MARTIN CORP 4.5 02/15/2029
55955R-AA-7 . .. | MAGNE 2024-40A A1 FLT 07/15/2037 LL .
55956A-AB-1 . .. | MAGNE 2024-41A B FLT 01/25/2038 LL
559922-AC-3 ......... | MAGNE 2023-36A B FLT 04/22/2036 LL ...
637432-NZ-4 ......... NATIONAL RURAL UTIL COOP 4.15 12/15/2032 ....
63942J-AA-5 ......... NAVSL 2021-CA A 1.06 10/15/2069 ABS .|
640356-AB-5 ......... NSLT 2021-CA AFX 1.32 04/20/2062 ABS ... .|----00/25/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .
65473P-AN-5 ......... NISOURCE INC 5.25 03/30/2028 o |- ween|-...04/24/2024 ... [ JP MORGAN SECURITIES LLC
65479V-AB-2 NMOTR 2024-B A 5.05 02/15/2029 ABS ... e «eov|-...08/13/2024 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC .

666807-CK-6 . .| NORTHROP GRUMMAN CORP 4.6 02/01/2029 . 01/29/2024 ... | JP MORGAN SECURITIES LLC ...
67516C-AY-5 OCTR 2020-10A BR2 FLT 10/15/2034 LL .. ...09/17/2024 ... | JP MORGAN SECURITIES LLC ...

67571B-AA-1 ......... OCTL 2023-1A A 5.87 05/21/2029 ABS ... - |....06/25/2024 ... [ GOLDMAN SACHS & CO LLC
67578Y-AB-2 ......... OCTL 2024-2A A2 5.8 07/20/2032 ABS ... . |---.06/18/2024 ... | PERSHING LLC
69335P-FE-0 ......... PFSFC 2024-B A 4.95 02/15/2029 ABS -|-...01/30/2024 ... | JP MORGAN SECURITIES LLC ...
693475-CA-1 ......... PNC FINANCIAL SERVICES VAR 10/21/2032 .. . |-...11/06/2024 ... |BARCLAYS CAPITAL INC
69371R-88-0 PACCAR FINANCIAL CORP 4.6 01/31/2029 ...04/17/2024 ... [RBC CAPITAL MARKETS LLC
744573-All-6 . ..|PUBLIC SERVICE ENTERPRI 5.875 10/15/2028 . 04/24/2024 ... |MUFG SECURITIES AMERICAS INC .
.|ROCC 2024-CNTR A 5.38834 11/13/2041 CMBS .

....01/29/2024 ... (MERRILL LYNCH PIERCE FENNER & SMITH INC .
....10/10/2024 ... [BARCLAYS CAPITAL
-|--..09/17/2024 ... | DEUTSCHE BANK SECURITIES INC .
.|----04/17/2024 ... |BARCLAYS CAPITAL

....05/10/2024 ... [CITIGROUP GLOBAL MARKETS INC
....11/26/2024 ... |RBC CAPITAL MARKETS LLC .
....06/14/2024 ... BARCLAYS CAPITAL
.|---.10/01/2024 ...|DEUTSCHE BANK SECURITIES INC .

...06/03/2024 ... [ VARIOUS

... 498,750 |..

. ...500,000 |..
...587,112 |..

.... 485,400 |..
.250,000
.250,000
....252,188 |..
...310,505 |..

....500,000 |..

....250,000 |..
....315,000 |..
.... 100,529 |..
... 205,791 |..
....400,000 |..
...230,000 |..

.500,000
...350,000 |..

... 252,714 ..
.... 115,000 |..
....250,000 |..
....400,000 |..
....250,000 |..

.525,000

....396,716 |..
... 229,985 |..

. 499,515
...350,000 |..

... 252,714 ..
... 114,99 |..
....249,988 |..
....390,028 |..
... 204,743 |..

.531,169

7497011-AA-8 . . 11/20/2024 ... (MERRILL LYNCH PIERCE FENNER & SMITH INC . . 134,430 . 135,000
784234-AC-0 . ..|SHR 2024-LXRY B FLT 10/15/2041 CMBS ... 09/27/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . .115,000
78435V-AD-4 . .. | SFAST 2024-1A A4 4.94 01/21/2031 ABS 02/05/2024 ... | WELLS FARGO SECURITIES LLC ... 149,859
78471H-AB-4 . .| SOFI 2019-A A2FX 3.69 06/15/2048 ABS 05/17/2024 ... | DEUTSCHE BANK SECURITIES INC . 23,283

831943-AA-3 ......... SMB 2024-A A1A 5.24 03/15/2056 ABS

83206E-AA-5 ......... SMB 2024-C A1A 5.5 06/17/2052 ABS ...
855244-AR-0 ......... STARBUCKS CORP 4 11/15/2028
87267R-AA-3 ......... TMUST 2024-1A A 5.05 09/20/2029 ABS ..
88655A-AG-5 ......... TIF 2024-2A A 5.54 07/20/2049 ABS ....
898380-AA-1 BOSTON UNIVERSITY 4.061 10/01/2048
902674-201-3 . .| UBS AG LONDON 5.65 09/11/2028
912028-AA-6 STEAM 2024-1A A 4.99 09/28/2054 ABS .|
92348K-BP-7 ......... VZMT 2023-3 A 4.73 04/21/2031 ABS ... -|--..07/17/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .
92348K-CL-5 ......... VZNT 2024-1 A1A 5 12/20/2028 ABS JRRR «er|-...01/00/2024 ... (MERRILL LYNCH PIERCE FENNER & SMITH INC .
92348K-DH-3 ......... VZMT 2024-6 C 4.67 08/20/2030 ABS ......eeeiieiuuuriiiiiiiiiiiieiiiiiiiiiee i ettt et e sttt e essie et e e essiiieaes [ ereeesnnnneeees ....09/09/2024 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC

-|--..03/07/2024 ... | JP MORGAN SECURITIES LLC
.|---.05/07/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .
- |-...04/23/2024 ... | SUSQUEHANNA FINANCIAL GROUP LLLP
. |----02/05/2024 ... |RBC CAPITAL MARKETS LLC
-|-...08/25/2024 ... | WELLS FARGO SECURITIES LLC ...

...12/10/2024 ... RAYMOND JAMES & ASSOCIATES INC ....
....04/03/2024 ... SG AMERICAS SECURITIES LLC ...
...00/24/2024 ... |WELLS FARGO SECURITIES LLC ...

... 229,959 |..
....286,869 |..
.... 159,980 |..
... 114,968 |..

,719,620 |..
.612,312
.. 114,964 |..

.... 115,000 |..
,000,000 |..
.600,000
. .... 115,000 |..
.... 255,080 |.. .... 255,000 |..
.. 244,993 |.. .... 245,000 |..
114,999 oo 115,000
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925650-AC-7 ......... VICI PROPERTIES LP 4.95 02/15/2030 ...12/10/2024 ... | JP MORGAN SECURITIES LLC 248,183 |...
92808V-AA-0 . ..| VIRGINIA POWER FUEL SEC 5.088 05/01/2027 02/05/2024 ... [MORGAN STANLEY .........cccceeee. . 249,997
92895F-AE-1 . ..| VOYA 2024-3A B FLT 07/20/2037 LL ... 06/18/2024 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .. . 249,917
94990F-AH-4 . .. | WFCM 2024-C63 AS 5.82 08/15/2057 CMBS 08/16/2024 ... |WELLS FARGO SECURITIES LLC ..... . 180,245
96328G-BT-3 . ..|WFLF 2024-2A A1 4.87 06/21/2039 ABS .. 08/13/2024 ... | WELLS FARGO SECURITIES LLC .. 99,99
968209-AC-0 . .| WILDPK 2024-1A B1 FLT 10/20/2037 LL .. ..09/12/2024 ... [BNP PARIBAS SA/NEW YORK NY .. . 250,000
984258-AU-0 . .. | YNCA OF GREATER NY 2.303 08/01/2026 .. ....12/18/2024 ... |WELLS FARGO SECURITIES LLC .. . 476,480
1109999999. Subtotal - Bonds - Industrial and Miscellaneous 25,923,8%4 118,107
2509999997. Total - Bonds - Part 3 58,664,001 60,076, 161 230,829
2509999998. Total - Bonds - Part 5 3,965,093 3,978,449 2,393
2509999999. Total - Bonds 62,629,094 64,054,610 233,222
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 62,629,094 XXX 233,222
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36225B-0J-0 ...| GNSF POOL 781357 .... ..12/01/2024 . MBS PAYDONN 290 ... ... 290 ... 284 .. 289 |.. .20 | ..10/15/2025 .
36225B-ON-1 ...| GNSF POOL 781361 .... ..12/01/2024 . MBS PAYDONN ..930 ... .. 930 .. 893 ...930 |.... .. 12/15/2025 .
STIFEL NICOLAUS & CO
831641-FY-6 .. | SBIC 2024-10B 1 4.38 09/10/2034 ABS ..........|....... ..09/24/2024 . [ INC . ...135,374 |... .. 135,000 .. 135,000 ..135,064 |.... ..09/10/2034 .
JPMorgan Investmen
912810-QZ-4 .. |US TREASURY N/B 3.125 02/15/2043 . ..08/01/2024 .| Advisors Inc. 150,000 |............ 150,000 .... 150,005 |[.. 150,004 |.... ..02/15/2043 .
912828-M8-0 .. |US TREASURY N/B 2 11/30/2022 ... ..06/28/2024 . [ MATURITY ... . 1,750,000 |.. . 1,730,621 |.. . 1,749,636 ..1,750,000 |. ..11/30/2022 .
912828-YW-4 .. |US TREASURY N/B 1.625 12/15/2022 . ..04/10/2024 . [Post Sale Income ........|oeeeeeeieiiiiiiiiiins Jooviiiiiiiiiiiiiiiins foveiiiiiiiiiiieieiees [ foi f e L e e [ K .. 12/15/2022 .
91282C-BV-2 .. |US TREASURY N/B 0.375 04/15/2024 ........eevvun | oeeeenn ..04/15/2024 . ..5,500,000 |.... ..04/15/2024 .
91282C-DH-1 ...|US TREASURY N/B 0.75 11/15/2024 .. ..11/15/2024 . . 149,959 . 150,000 |.... ..11/15/2024 .
91282C-DR-9 ...|US TREASURY N/B 0.75 12/31/2023 .. . ..01/02/2024 . |Post Sale Income ....... .. 12/31/2023 .
91282C-FN-6 .. |US TREASURY N/B 4.25 09/30/2024 ........eevvuee [ oeeennn ..09/30/2024 . [MATURITY ....oovvnnnnnnnnen ..09/30/2024 .
UNITED STATES TREASURY
91282C-HV-6 .. |US TREASURY N/B 5 08/31/2025 .......ccovvvveeens [ eeenns ..10/25/2024 . [NOTE/BOND ......coovvveeees oo e 3,015,117 |.......... 3,000,000 |.......... 2,992,852 |.......... PARCCIR: 1V N A 3,517 [oees | 3517 | o 2,097,319 ..08/31/2025 .
91282C-JB-8 .. | US TREASURY N/B 6 09/30/2025 ........eevveeeeees [ ..10/24/2024 . | BARCLAYS CAPITAL ..ooooe]ivveeeeeeieieieeieees |oveeeeeeens 261,543 ..ot 250,000 )............ 249,385 |............ 249,510 |..ooeeeeieeeee e, 257 [ | 257 | Lo, 249,767 ..09/30/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 11,138,254 11,121,220 11,103,010 10,979,809 3,564 3,564 11,118,374 XXX
64966L-QC-8 .. |NEW YORK NY 5 08/01/2024 | ....... |..08/01/2024 .|MATURITY .................. | ................................... 5,000 |...ceiiiiennnns 5,000 [..ccunnnnnnns 5,182 |..oveieee 5,000 [ovvenennnniiiiiins Jooeieeiieiiiiiiies fevviiiiiiiiiiiiins fe e o, 5,000 ..08/01/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,000 5,000 5,182 5,000 5,000 XXX
SECURITY CALLED BY
167736-B8-9 .. | CHICAGO IL WTRWKS REVENUE 5 11/01/2029 ......|....... .. 12/18/2024 . [ ISSUER .....evvvvvennininnns oo e 890,000 |............. 890,000 |......cc.... 956,127 [c.vvvvennnee 896,878 |..eevvveeeiiiininns foereiiinns [(15210)] A R ((IR20) ) PO R 889,968 ..11/01/2029 .
SECURITY CALLED BY
167736-C7-0 .. | CHICAGO IL WTRWKS REVENUE 5 11/01/2044 ......|....... .. 12/18/2024 . [ ISSUER .....ovvvvevvinnnnnns eeeeeieeieeeeeeeeees oo, 1,000,000 |.......... 1,000,000 |......... 1,036,540 |......... 1,008,689 |....ovvvnnennnnnnnn fooveennnns [(38:1:72] AR [(38:1:72 1 FUUR 999,813 ..11/01/2044 .
SINKING FUND REDEMPTION
167736-SJ-7 .. | CHICAGO IL WTR REVENUE 5.75 11/01/2030 ......[....... ..11/01/2024 . ... 781,318 .. 923,909 (10,205)... ...(10,205) |... . 781,318 |.... ..11/01/2030 .
3133KH-LL-8 .. | FNCL POOL RA2131 .... ..12/01/2024 . (MBS PAYDOIN .. 51,154 |. ..02/01/2050 .
3137FN-WX-4 .. | FHMS K736 A2 2.282 07/25/2026 CMBS . ..12/01/2024 . (MBS PAYDOIN .. 1,113 ). ..07/25/2026 .
3140LC-TV-3 .. |FN POOL BS2363 ........ccoeiieiiiieiiiiiiiieieeeenn [ oo ..12/01/2024 . MBS PAYDONN .. 12,976 |.... ..09/01/2035 .
WELLS FARGO SECURITIES
345106-JE-1 .. |FOOTHILL ESTRN TRANSPRT 4.094 01/15/2049 ....{....... ..06/25/2024 . [LLC ..oovvviviiiiiiiiiiiiiii e e 1,275,990 |.......... 1,500,000 |......... 1,207,320 ,210, 889 [ 889 | [ 1,213,852 [ [ 62,138 [....enneee 62,138 [..oevvvnnnnns 58,169 |..01/15/2049 .
SECURITY CALLED BY
426063-JU-8 .. |HENRICO CNTY VA INDL DE 5.929 08/23/2027 ....[....... ..08/30/2024 . [ ISSUER ......vvvvvvvvinnnnns eeeeeeeeeieieeeeeens |, 950,000 [.vvvvvvvnnnns 950,000 |............ 980,875 |............ 958,652 |..oeeeeeeeeeeeeeen [ LT PO R S R A 958,657 [.vvunniiiiiiies feriiininnns (8,657)]........... [EC70] RS 41,987 |..08/23/2027 .
JP MORGAN SECURITIES
59335K-DL-8 ...|MIAMI-DADE CNTY FL SEAPORT 4 10/01/2080 .....{....... ..08/13/2024 . [LLC .oovvvviiiiiiiiiiiiiiie e e 2,756,460 |.......... 3,000,000 |......... 2,712,390 |.......... 2,720,905 |..ooeeeiiieneneeen [, KA O 3714 | [ 2,724,619 [oovvviiiiiiiiins e 31,841 | 31,841 [ooeninnns 104,333 [..10/01/2050 .
SECURITY CALLED BY
649710-GL-8 .. |NEW YORK CITY NY TRANSITION 5 08/01/2038 ... |....... ..10/23/2024 . [ ISSUER .....ovvvvvvvnnnnnnns oeeeeeeeeeeeeeeeeenes |, 2,000,000 |.......... 2,000,000 |......... 2,220,960 |.......... 2,015,236 |..oooeeeeeeeeeeeen [ QT 1D] TR R (15,331) oo fveeees 1,999,905 [oovvvvvviiiiiiins Joeeeiiiieenenns 95 | [S13) R 124,167 |..08/01/2038 .
64988R-FJ-6 .. |NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 ... |....... ..10/01/2024 . [ VARIOUS ... .... 195,000 .... 105,488 . 194,072 |.. R L . ..104,987 |.... ..10/01/2038 .
650014-TF-0 .. |NEW YORK ST THRUNAY AUT 5.449 04/01/2025 ....|....... ..04/01/2024 . [ VARIOUS ... .. 495,000 .. 542,490 . 499,623 |.. ..(4,489)[... .. (4,489) ... ..495,134 |.... .. 13,486 [..04/01/2025 .
SECURITY CALLED BY
88283K-AY-4 .. | TEXAS ST TRANSPRTN COMMISSI 5 08/15/2037 ....|....... .. 11/04/2024 [ ISSUER .....ovvvvvvivnnnnnns oeeeeeeeeeeeeeeeeenes o, 1,000,000 |.......... 1,000,000 |......... 1,103,640 |......... 1,007,842 [..evvnniniiiiiiinnn |oeeeeeeens (AT ] N U (7,644) |oeoeeeeeeeeeens [ 1,000,198 |.oooeeeeeeeeeiens [ (198)].....cces (198)]-ceeeennnn 60,972 |..08/15/2037 .
SECURITY CALLED BY
88283K-AZ-1 .. | TEXAS ST TRANSPRTN COMMISSI 5 08/15/2042 ....{....... .. 11/04/2024 .| ISSUER ...vvvvvvvvvvnnnnnnns |oveeeeeeeeeeieeeieees |oveeees 3,725,000 |........... 3,725,000......... 3,980,438 |.......... 3,744.828 |...ooooeeeeiieeeess o (19,57)]. 0o |, (19,570 oo fonnnns 3,726,257 |ovveeeeieeiieees oo [P570] (257)].eeeeeennn 227,122 |..08/15/2042 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,134,011 15,601,561 15,927,569 15,110,421 (61,468) (61,468) 15,048,951 85,060 85,060 788,953 XXX
00217Q-AB-7 .. | ARIFL 2022-A A2 3.12 01/15/2031 ABS ..........[....... .. 11/15/2024 . [ MBS PAYDOUN ..........oooe |oeveeenniiniinniinns | 39,329 |..ooeiiiiis 39,329 [c.uvninnnnnnn 39,328 |ovvvvviiiinns 39,329 |oeeieieei e ()] PO R (1] T A LS 24 O R Ry 563 |..01/15/2031 .
US BANCORP INVESTMENTS
02582J-JT-8 .. | AMXCA 2022-2 A 3.39 05/15/2027 ABS ........... |....... ..02/08/2024 . | INC/SPOKANE WA ...ovvvvnn Jovvenieniiieiienieens | 269,543 |............. 275,000 |............ 266,234 |............ 268,102 [vvvvvvreennrnnnnns foereeiiiiiinns £ (L O N (U FOOORRPRRRR R 268,612 |..ocoeeeeieiiis [ (<2 1 91 | 1,476 |..05/15/2027 .
MUFG SECURITIES
02582J-JV-3 ...| AMXCA 2022-3 A 3.75 08/15/2027 ABS ...........[....... ..02/08/2024 . [AMERICAS INC ...ocooeeeees oo | 270,295 |.....eeeeeee. 275,000 [oevevrennnn. 267,438 [onnnnnnnnnnn 268,108 [ounnnnnnnnnniiininn Joeeeeene 183 [ 183 e 268,291 ..08/15/2027 .
03237C-AB-8 .. | AXIS 2024-1A A2 5.38 01/21/2031 ABS .......... . ..12/20/2024 . MBS PAYDONN ... 21,764 |... ...21,764 |.... ..01/21/2031 .
03880R-AA-7 .. | ARCLO 2021-FL4 A FLT 11/15/2036 CRE .. ..12/16/2024 . (MBS PAYDOIN .. . 38,563 38,553 |. ..11/15/2036 .
04047E-AA-4 .. | ARIVO 2022-1A A 3.93 05/15/2028 ABS .. ..12/15/2024 . MBS PAYDONN ... 30,304 |... ...39,304 |.... ..05/15/2028 .
MERRILL LYNCH PIERCE
05522R-DF-2 ...| BACCT 2022-A2 A2 5 04/15/2028 ABS .............|....... ..07/25/2024 . |FENNER & SMITH INC .... ...269,831 ... .... 270,000 ..269,661 |.... ..04/15/2028 .
05601D-AC-7 .. | BREX 2022-1 A 4.63 07/15/2025 ABS ............ [....... ..02/15/2024 . | MATURITY ...100,000 |... .. 100,000 . 100,000 |.... ..07/15/2025 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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05602R-AD-3 .. | BMWOT 2022-A A3 3.21 08/25/2026 ABS .. ..12/25/2024 . [MBS PAYDOUN .........cooos |oonennininninines | 5,272 [eeiiiiiiiinnn 5,212 |ccceeii. 5,193 .. ...40 |... ... 5,272 ... ..08/25/2026 .
05606K-AG-7 .. |BX 2019-MMP B FLT 08/15/2036 CMBS .. ..09/15/2024 . (MBS PAYDOIN .. 819,897 . 819,897 |.. .820,153 |.. . 819,822 ..819,897 |. ..08/15/2036 .
05610J-AC-3 .. | BX 2022-MVRK B FLT 03/15/2039 CMBS . ..10/15/2024 . MBS PAYDONN ..6,092)... ...6,992)..... 6,964 |..... ..6,992 |. ....6,99 |.... ..03/15/2039 .
DEUTSCHE BANK
05684C-AS-4 .. |BCC 2020-3A CR FLT 10/23/2034 LL .............. D...... ..01/17/2024 . [ SECURITIES INC ..evvvvvvii]eeneiiiiiiieieeeieins | 448,965 |............. 450,000 |............ 450,000 |............ 451,382 [ e 2 PO R P O R 451,384 | e [274°)] A (2,379) ..10/23/2034 .
MORGAN STANLEY & CO LLC
05964H-AP-0 .. | BANCO SANTANDER SA 3.496 03/24/2025 ..04/10/2024 . ...196,168 |... ... 200,000 ...200,000 ...(3,874)[... ..03/24/2025 .
08862B-AA-3 .. | BHG 2021-B A 0.9 10/17/2034 ABS .... ..12/17/2024 . (MBS PAYDOIN .. L 43,123 ). ..10/17/2034 .
SUNTRUST BANK/ATLANTA
08862B-AB-1 .. | BHG 2021-B B 1.67 10/17/2034 ABS ............. [.eeeeen |. 03/15/2024 . [GA ...evvvveiiiiiineiiiineees oo [ 180,824 |............. 195,000 |..evvveenns 194,977 | 194,995 |t [ oo e [ e 194,995 [o.ovvvviiiiiiiins Joeeeeees (14,170)|......... (14,170)]..cceeeeeeens 832..10/17/2034 .
BANK OF NEW YORK
096630-AE-8 .. | BOARDWALK PIPELINES LP 5.95 06/01/2026 ...... ..09/10/2024 . [MELLON/THE ... ...356,685 |... .... 350,000 .... 389,536 (1,057) e (1,057))... ..06/01/2026 .
12591T-AE-6 .. | COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ... ..01/01/2024 . (MBS PAYDOIN .. 437,595 . 437,5% |.. 472,278 |.. ..04/10/2047 .
12597D-AE-5 .. | CSAIL 2019-C18 ASB 2.868 12/15/2052 CMBS .. ..12/01/2024 . (MBS PAYDOIN .. 8,016 ....8,016 |.. 7,201 .. 12/15/2052 .
12635F-AU-8 .. | CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS ... ..12/01/2024 . (MBS PAYDOIN .. 117,002 . 117,002 |.. .121,225 |.. .118 268 ..08/15/2048 .
12663J-AC-5 .. | CNH 2022-B A3 3.89 11/15/2027 ABS ..12/15/2024 . MBS PAYDONN 74,752 ..T4,752 .. .. 72,892 |.. 74,085 ..11/15/2027 .
14040H-BN-4 .. | CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... |....... ..09/17/2024 . | GOLDMAN SACHS & CO LLC . 172,704 ... .. 175,000 .. 172,305 174,016 |.. ... (1,547)f... ..03/09/2027 .
MERRILL LYNCH PIERCE
14319B-AC-6 .. | CARMX 2023-3 A3 5.28 05/15/2028 ABS ..........|....... ..01/02/2024 . |[FENNER & SMITH INC ..... |oeeeeeeeeeiiiiiiins | 272,626 |...vvvvennnns 270,000 |..eevveenens 269,220 ..ovvvnnnnen 269,318 |..oeeeeeeeee e 2 PO R P O R 269,319 [ [, 3,307 [ovvnnnnnne 3,307 [eeeeeiiiiiiens 752 |..05/16/2028 .
MERRILL LYNCH PIERCE
161571-HT-4 .. | CHAIT 2023-A1 A 5.16 09/15/2028 ABS ..........|..eeee. ..02/02/2024 . [FENNER & SMITH INC ..... |oeeeeeeeeeiiiieiiinns | 536,128 [...vvvvvnnns 530,000 |............ 529,853 |............ 530,337 |oeeeeeeeeeeeeeeeen e (K )] U N (13) |veevrrrnnniiinns Joeeeeeeens 530,325 |oeviviiiiiiiiiees e 5,803 [cuvunnnnnn 5,803 [.oeeeiiinnnn 3,874 [..09/16/2028 .
19423U-AA-0 .. | CASL 2024-B A1A 5.69 08/25/2054 ABS .. ..12/25/2024 . MBS PAYDONN 7,185 ... ..08/25/2054 .
194244-AB-3 .. | CASL 2021-C A2 2.32 07/26/2055 ABS .... ..12/25/2024 . MBS PAYDONN ..07/26/2085 .
194244-AD-9 ...| CASL 2021-C C 3.06 07/26/2055 ABS ............ |.eeeeee ..12/25/2024 . MBS PAYDONN ..07/26/2085 .
21688A-AS-1 .. | COOPERAT RABOBANK UA/NY 1.375 01/10/2025 ... |....... ..04/24/2024 . [ MARKETAXESS CORP . , . .... 450,000 .... 449,105 ..01/10/2025 .
233046-AN-1 .. | DNKN 2021-1A A2] 2.045 11/20/2051 ABS ....... [....... 1172072024 . [MBS PAYDOUN .......coooees |oonnnnniiniiiiiiins i, 2,550 [ooeiiiiiinns 2,550 |ooeeeiiiiis 2,550 ..11/20/2051 .
WELLS FARGO SECURITIES
24702C-AE-4 .. | DEFT 2022-2 A3 4.14 07/22/2027 ABS ........... |...cet ..02/08/2024 . [LLC ooovvviiiiiiiiiiiiiiei e | 267,448 |............. 270,000 |.....ccen.. 264,769 |............ 266,232 |.oooeeeeeeeeeeeeen [ L1 2 R F 495 | e 266,726 |...ooooeiiiiiiins i 721 ..07/22/2027 .
TORONTO-DOMINION
25601B-2A-2 .. | DNB BANK ASA VAR 09/30/2025 .... D ..04/23/2024 . [BANK/NY ... . 250,000 |.. .250,000 |.. . 250,000 ..250,000 |. .(5,595)|. ..09/30/2025 .
26209X-AD-3 .. |HONK 2021-1A A2 2.791 10/20/2051 ABS . ..10/20/2024 . MBS PAYDONN .6,682 |. ..10/20/2051 .
20374F-AB-9 .. | EFF 2022-3 A2 4.38 07/20/2029 ABS .. ..12/20/2024 . (MBS PAYDOIN .. ..07/20/2029 .
20375P-AB-6 .. | EFF 2024-1 A2 5.23 03/20/2030 ABS .. ..12/20/2024 . (MBS PAYDOIN .. ..03/20/2030 .
36321B-AA-9 .. | GALXY 2017-24A A FLT 01/15/2031 LL ... ..03/07/2024 . MBS PAYDONN ..01/15/2031 .
37045X-BW-5 .. | GENERAL MOTORS FINL CO 3.95 04/13/2024 ...... |....... ..04/13/2024 . [MATURITY L.ovnnniiiiiin oo e 3,000,000 |.......... 3,000,000 |......... 2,994,900 |..........2,999,573 [....oovvmmmmmrnnnnn Jooreeeeneeeenndd2 [eniiiiiiiiiiiiiins foeeee 827 | [03,000,000 [ [, ..04/13/2024 .
JANE STREET EXECUTION
372460-AB-1 .. | GENUINE PARTS CO 1.75 02/01/2025 ..04/11/2024 . | SERVICES LLC ... ...217,847 |... .... 225,000 ... 224, ..02/01/2025 .
37959P-AC-1 ...| SEACO 2020-2A A 2.26 11/19/2040 ABS .. D......|..12/17/2024 .| MBS PAYDONN ... 175,183 |... .. 175,183 . 175,117 ..11/19/2040 .
37959P-AG-2 ...| SEACO 2021-2A A 1.95 08/17/2041 ABS .. D......|..12/17/2024 .| MBS PAYDONN ....27,808 |... ..08/17/2041 .
381381-AA-2 .. | GLM 2024-19A X FLT 04/20/2037 LL ..10/21/2024 . MBS PAYDONN .31,250 .31, . .31, K ..04/20/2037 .
38141G-XE-9 .. | GOLDMAN SACHS GROUP INC 3.625 02/20/2024 .... ..02/20/2024 . [ MATURITY ...400,000 |... ...400 000 . 400,000 |.... ..02/20/2024 .
MERRILL LYNCH PIERCE
38148L-AC-0 .. | GOLDMAN SACHS GROUP INC 3.5 01/23/2025 ...... |....... ..04/03/2024 . [FENNER & SMITH INC ..... |oeeeeeeeeeieiiiiiinns | 196,902 |............. 200,000 |..evvveeees AR IR 7 ARV EO N (1,01 s (1,011) v oo 202,227 ..01/23/2025 .
US BANCORP INVESTMENTS
438150-AC-1 .. |HAROT 2023-3 A3 5.41 02/18/2028 ABS ..........[....... ..05/06/2024 . [ INC/SPOKANE WA ....ovvvnn |oeveenenieiiiiiienins | 270,283 | 270,000 |...evvennees 269,684 |............ 269,721 |oeeeeeeeeeee e F A O N K PO R 269,758 ..02/18/2028 .
46642E-BC-9 .. | JPMBB 2014-C21 AS 3.9965 08/15/2047 CMBS ....|....... ..07/01/2024 . [MBS PAYDOUN ........coooes |oovinnniniiiiiiiiiies | 35,000 [.coeeeeiinnns 35,000 |eevvernnnns 33,679 [.eenennnnne 34,653 | [ KLy O F 47 | e 35,000 ..08/15/2047 .
JP MORGAN SECURITIES
46849L-UV-1 .. | JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 ... |....... ..04/23/2024 . 436,689 [............. 450,000 |t 449,924 |............ 450,004 |.ooooeeieeeii e L T R ER N [ 450,014 [oeeeeiiii [ (13,325) . [QRIE7)] 6,191 [..01/12/2025 .
486670-AN-5 .. | KAZMUNAYGAS NATIONAL CO 4.75 04/19/2027 ..... D......|..00/12/2024 . ,000,000 |.......... 2,000,000 ,993,941 ..6,059 |.... ..6,059 |... ..04/19/2027 .
53948H-AA-4 ...|LNCR 2021-CRE6 A FLT 11/15/2038 CRE .. ..10/15/2024 . MBS PAYDONN .70,143 ..11/15/2038 .
55283T-AA-6 .. |MF1 2021-FL6 A FLT 07/16/2036 CRE ..12/18/2024 . MBS PAYDONN ..07/16/2036 .
55284A-AA-6 .. |MF1 2021-FL7 A FLT 10/16/2036 CRE ............ ..12/18/2024 . | MBS PAYDONN ..10/18/2036 .
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57108Q-AC-7 .. |MFT 2021-3A C 1.81 12/15/2031 ABS ........ceun |oeeeenn ..12/15/2024 . [MBS PAYDOUN ..........oooe |oeenenenniinninnins | 204,828 [...ovvvnnnns 204,828 |............ 203,219 [oeevnnnnee 204,429 [ e, 399 [ | 399 | o VLR R AP R RO 2,950 |..12/15/2031 .
Corporate Actions Event
62854A-AN-4 .. |UTAH ACQUISITION SUB 3.95 06/156/2026 .........|....... .09/20/2024 [ e | [ 345,487 | 347,000 |............ 343,034 |............ 345,836 |..eeeeeeeeieeeeeens o387 | 3BT [ [ 346,223 ..06/15/2026 .
63941H-AA-0 .. |NAVSL 2020-DA A 1.69 05/15/2069 ABS ..........|....... ..12/15/2024 . MBS PAYDONN ..8,255 ... ..8,229 |.. ....8,285 |.... ..05/15/2069 .
63942J-AA-5 ...|NAVSL 2021-CA A 1.06 10/15/2069 ABS ..........[....... ..12/15/2024 . MBS PAYDONN .. 11,951 ..10/15/2069 .
64035G-AB-5 .. |NSLT 2021-CA AFX 1.32 04/20/2062 ABS .........[....... ..12/20/2024 . [MBS PAYDOUN .......oooeves |oovonnniiiiiiiiiiiins oo 12,464 [ 12,464 [ 11537 [ o [ 59 e 89 i | 12,464 ..04/20/2062 .
MORGAN STANLEY & CO LLC
65339K-AT-7 .. |NEXTERA ENERGY CAPITAL 3.55 05/01/2027 ......[....... 1070072024 [ e e [ 685,363 [......euunees 700,000 |......cc.... 698,012 |............ 699,258 |...oooveeiiiiiienn [ 288 | e 288 [ [ 699,502 [...eevuiiniiin fernnnnns (14,139) ..05/01/2027 .
TORONTO-DOMINION
65480J-AC-4 .. |NAROT 2022-B A3 4.46 05/17/2027 ABS .. ..06/06/2024 . [BANK/NY .... ...267,553 |... .... 270,000 .... 265,444 . 266,338 |.. . 146 |.... ..05/17/2027 .
675160-AQ-2 .. | OCTR 2020-10A BR FLT 10/15/2034 LL . ..10/15/2024 . [ MATURITY ... 350,000 .350,000 |.. .360,000 |.. . 350,663 ..10/15/2034 .
67571B-AA-1 .. | OCTL 2023-1A A 5.87 05/21/2029 ABS . ..12/20/2024 . (MBS PAYDOIN .. 94,013 ..05/21/2029 .
67578Y-AB-2 .. | OCTL 2024-2A A2 5.8 07/20/2032 ABS .... ..12/20/2024 . MBS PAYDONN o | ..07/20/2032 .
693342-AF-4 ...|PG&E WILDFIRE RECOVERY 4.022 06/01/2031 .....|....... .09/13/2024 . 127,315 |.. ..4,936 |.... ..06/01/2033 .
69371R-R7-3 .. | PACCAR FINANCIAL CORP 2.85 04/07/2025 ........|....... ..04/17/2024 . | PERSHING LLC . . 250,006 |.. .(5,939).... ..04/07/2025 .
709599-AX-2 .. | PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 .....|.......|.. 12/16/2024 . | PERSHING LLC . ..04/01/2027 .
74331C-AD-0 .. | PROG 2020-SFR1 D 2.383 04/17/2037 ABS ..06/01/2024 . ..04/17/2037 .
T8440M-AA-4 .. | SMB 2021-D A1A 1.34 03/17/2053 ABS .... ..12/15/2024 . (MBS PAYDOIN .. ..03/17/2053 .
78471H-AB-4 .. | SOFI 2019-A A2FX 3.69 06/15/2048 ABS . ..12/15/2024 . MBS PAYDONN ..06/15/2048 .
78485l1-AA-7 .. | STWD 2019-FL1 A FLT 07/15/2038 CRE . ..07/17/2024 . [MBS PAYDOIN .. ..07/15/2038 .
80286X-AE-4 .. | SDART 2021-2 C 0.9 06/15/2026 ABS ..02/15/2024 . MBS PAYDONN ..06/15/2026 .
831943-AA-3 .. | SMB 2024-A A1A 5.24 03/15/2056 ABS ...........[....... ..12/15/2024 . MBS PAYDONN ..03/15/2056 .
83206E-AA-5 .. | SMB 2024-C A1A 5.5 06/17/2062 ABS ..12/15/2024 . MBS PAYDONN ..06/17/2062 .
SINKING FUND REDEMPT ION
83363R-AA-5 .. | SOC CONC AUTO CENTRAL 6.223 12/15/2026 ...... ..12/15/2024 . ... 360,000 ... 349,200 ..12/15/2026 .
83300U-AF-4 .. | SOFI 2020-C AFX 1.95 02/15/2046 ABS .. ..12/15/2024 . MBS PAYDONN .6,327|.. ... 6,074 |.. K ..02/15/2046 .
835495-AN-4 ...| SONOCO PRODUCTS CO 1.8 02/01/2025 ..04/24/2024 . | PERSHING LLC . K .. 450,000 ... 449,879 . (13,941)[.... ..02/01/2025 .
MORGAN STANLEY & CO LLC
855244-AR-0 ...| STARBUCKS CORP 4 11/15/2028 ..07/30/2024 . .... 100,000 .. ...228 |... ..11/15/2028 .
86271P-AE-5 .. | STRTA 2021-1A B FLT 10/20/2033 LL .. ..07/09/2024 . [ MATURITY .. 875,000 . 375,881 |.. . (881)[... ..10/20/2033 .
JANE STREET EXECUTION
87246Y-AC-0 .. |NUVEEN FINANCE LLC 4.125 11/01/2024 ..........|....... .04/23/2024 . [SERVICES LLC .ooovveeeees oo | 1,417 473 |........... 1,430,000 |......... 1,472,902 |.......... 1,435,237 ..11/01/2024 .
88240T-AA-9 .. | TEXAS ELECTRIC MKT STAB 4.265 08/01/2034 ... |....... ..10/09/2024 . [ VARIOUS 139,574 |... 17 . 132,730 133,174 |.. ..5,442 |.... ..08/01/2036 .
88655A-AG-5 .. | TIF 2024-2A A 5.54 07/20/2049 ABS ............ [....... ..12/20/2024 . [MBS PAYDOUN ........coooes |oovnnniiiiiiniiins |, 427 [ 4207 | 4,216 ..07/20/2049 .
US BANCORP INVESTMENTS
891941-AD-8 .. | TAOT 2023-B A3 4.71 02/15/2028 ABS . ..05/00/2024 . [ INC/SPOKANE WA .......... ...267,195 |... .... 270,000 .... 265,454 ..02/15/2028 .
902674-YU-8 .. |UBS AG LONDON 1.375 01/13/2025 ... ..04/03/2024 . [TD SECURITIES USA LLC . 581,664 .600,000 |.. .598,596 |.. ..01/13/2025 .
912028-AA-6 .. | STEAM 2024-1A A 4.99 09/28/2054 ABS .. ..12/28/2024 . MBS PAYDONN ..09/28/2054 .
WELLS FARGO SECURITIES
92333B-A-0 .. | VENTR 2019-37A CR FLT 07/15/2032 LL .......... D...... L.01/17/2024 . [LLC woovvvviiiiiiiiiiiiii e | 183,183 |t 185,000 |............ 185,000 |............ JECIST 1 R R, ()] PO R ()1 SR A 185,313 ..07/15/2032 .
92808V-AA-0 .. | VIRGINIA POWER FUEL SEC 5.088 05/01/2027 ... |.......|.. 11/01/2024 . ....37,086 |... ...37,086 |.... ..05/01/2029 .
96221T-AG-2 .. | WIFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS .. ..01/01/2024 . .56,000 55,000 ..03/15/2047 .
96221T-AL-1 .. | IFRBS 2014-LC14 C 4.344 03/15/2047 CMBS ..03/01/2024 . ..99,559 |... 99,559 ..03/15/2047 .
98388M-AD-9 .. | XCEL ENERGY INC 4.6 06/01/2032 .......cccoeeen [oeenns ..02/29/2024 | .oiiiiiiiiiiiiiiiiiiiiii | | 188,336 |............. 200,000 |............ 199,928 |............ 199,979 |.ovvvveieiiiiiiiies fooeeiiiiiiis 19 | fooeiiiiii LT R A 199,998 [...oooeeiiiiiies fovennnns (11,662)[......... (11,662)].............. 2,377 [..06/01/2032 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 21,207,281 21,363,843 21,422,182 20,911,190 227 27 21,333,345 (126,061) (126,061) 511,603 XXX
2509999997. Total - Bonds - Part 4 47,484,546 48,001,624 48,457,943 47,006,420 (57,677) (57,677) 47,505,670 (21,121) (21,121)] 1,512,894 XXX
2509999998. Total - Bonds - Part 5 3,980, 141 3,978,449 3,965,093 6,338 6,338 3,971,431 8,707 8,707 106,203 XXX
2509999999. Total - Bonds 51,464,687 52,070,073 52,423,036 47,006,420 (51,339) (51,339) 51,477,101 (12,414) (12,414)] 1,618,097 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 51,464,687 XXX 52,423,036 47,006,420 (51,339) (51,339) 51,477,101 (12,414) (12,414)] 1,618,097 XXX




g1
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CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
00218K-AB-9 .. [ARIFL 2024-A A2 5.3 11/15/2032 ABS ..02/12/2024 .|MIZUHO SECURITIES USA LLC ...... .. 12/02/2024 .| SCOTIA CAPITAL USA INC .. |.... ...125,000 |.......... 124,992 ..125,562 |.... ...5,190 |...
05377R-D0-4 ...[ AESOP 2019-3A A 2.36 03/20/2026 ABS .. .01/29/2024 . |MUFG SECURITIES AMERICAS INC 03/06/2024 .|SOCIETE GENERALE . 170,000 ..165,166 |.. 165,697 |.
06428A-AB-4 .. [BAAT 2023-1A A2 5.83 05/15/2026 ABS .. .01/30/2024 .| VARIOUS .... 06/06/2024 .| VARIOUS .... 194,332 ..194,666 |.. 194,413 | .
14161G-CK-4 .. | CARD2 2024-1A B 5.45 07/16/2029 ABS .... ..07/25/2024 .|HSBC SECURI vor |- 1171972024 .| TD SECURITI ...150,000 |.......... 149,975 ..150,891 [....
JPMorgan Investment Advisors
23346H-AB-3 ...[DLLST 2024-1A A2 5.33 01/20/2026 ABS ... |....... L.01/16/2024 .| INC. eeeieeiiniiee e L. 11/13/2024 | VARIOUS ..oeeeeeeeeeiiieeee Joeeeniieees 135,000 |.......... 135,000 |-evvennnns 135,208
29375N-AB-1 .. [EFF 2023-2 A2 5.56 04/22/2030 ABS ...... |....... ..06/25/2024 .| DEUTSCHE BANK SECURITIES INC .. |..11/12/2024 .| VARIOUS
29375P-AA-8 .. [EFF 2024-1 A1 5.548 02/20/2025 ABS ..... |....... ..01/23/2024 .|RBC CAPITAL MARKETS LLC ........ ..10/21/2024 .| MBS PAYDOUN ..
MUFG SECURITIES AMERICAS
29375R-AB-2 ...|EFF 2024-2 A2 5.74 12/20/2026 ABS ...... |....... ..04/23/2024 . |MUFG SECURITIES AMERICAS INC .. |..05/06/2024 .| INC .....eeeeeremneeeennnnnns 230,198 |.... .
30023J-CM-8 .. [EVGRN 2024-1A B 5.51 07/17/2028 ABS .... |....... ..07/19/2024 .| TORONTO-DOMINION BANK/NY ....... ..11/19/2024 .| TD SECURITIES USA LLC ... |.... 145,100 |.... A
MERRILL LYNCH PIERCE
36268G-AD-7 .. [GMCAR 2024-1 A3 4.85 12/18/2028 ABS .... |....... ..01/09/2024 .| BARCLAYS CAPITAL ... ..11/12/2024 .|FENNER & SMITH INC ....... |.... 205,104 |.... ..8,175 |...
MERRILL LYNCH PIERCE
39154T-CH-9 ...[GALC 2024-1 A2 5.32 08/17/2026 ABS ..... |....... ..01/23/2024 | SMITH INC .eevvniiiiiiiiiiciiinnns L. 11/07/2024 L[ ZIBB (ZBF) ..evvveeeeeiins | 225,000 |.......... 224,980 |.......... 225,791 | 225,064 | o, LN R K LN R A R T21 |oeviiinis T2 | 9,284 [..oovviiiiiine
MERRILL LYNCH PIERCE FENNER &
403963-AB-7 .. [HPEFS 2024-1A A2 5.38 05/20/2031 ABS ... .01/23/2024 .| SMITH INC . 11/13/2024 .| VARIOUS . 245,000 .. 244,994 |.. 245,449 |. .. 10,344
40443D-AB-8 .. [HPEFS 2023-1A A2 5.43 08/20/2025 ABS ... .01/08/2024 .| VARIOUS .... 11/13/2024 .| VARIOUS . 364,334 ..364,0083 |.. . .. 11,959
55316A-AE-0 .. [MMAF 2017-B A5 2.72 06/15/2040 ABS ..... |....... ..01/17/2024 .| WELLS FARGO SECURITIES LLC ..... ..06/06/2024 .| VARIOUS ... ...293,329 |... .. 2,755 |...
DEUTSCHE BANK SECURITIES
69335P-EK-7 .. [PFSFC 2022-C A 3.89 05/15/2027 ABS ..... |....... ..01/29/2024 .| JP MORGAN SECURITIES LLC ....... L 11/14/2024 ] INC covvveiiiiie ...165,000 |... 1,755 ...5,349 |...
78414S-AE-4 .. [SBALT 2024-A A3 5.39 11/20/2026 ABS .... |....... ..01/23/2024 .| WELLS FARGO SECURITIES LLC ..... ..12/02/2024 .| SCOTIA CAPITAL USA INC .. |.... ...135,000 |... ..6,124 |...
MERRILL LYNCH PIERCE FENNER &
78435V-AB-8 .. [ SFAST 2024-1A A2 5.35 06/21/2027 ABS ... |....... ..01/09/2024 .| SMITH INC .eeeeneeeiieniiieeeeeeiaens L. 11/13/2024 | VARIOUS ..oeeeeeeeeiiiieeee Joeeeniieees 245,000 |.......... 244,985 |.......... 245,280 |............ 245,082 [.oeeeeeieeeeenn e L/ PR IR LY/ R PPN PP 288 | 288 [ 9,392 [eiieiiiieeeee
MERRILL LYNCH PIERCE FENNER &
78435V-AC-6 .. [ SFAST 2024-1A A3 4.95 05/21/2029 ABS ... |....... ..01/09/2024 .| SMITH INC .eeeeneeeiiiiieeeeeeeaees ..08/15/2024 .| SCOTIA CAPITAL USA INC .. |oeeeveunnnnes 245,000 |.......... 244,984 |.......... 245,69 |............ 245,164 [.oeeeeenieeeeeenn e 179 [ o 741N P ISR AT [ 535 [.eeeeeennnn 7,041 |
WELLS FARGO SECURITIES
929700-AA-3 .. [WFCIT 2024-A1 A 4.94 02/15/2029 ABS .... |....... ..02/21/2024 .| WELLS FARGO SECURITIES LLC ..... ..07/25/2024 JLLC ..ooiiiiiiiiiiiiiiiiiees foeeeiniees 120,000 |.......... 119,967 |..oeennnes 120,694 |..oooeennees 120,098 eeeiiieiniineeee forrernniinens 130 [eeeeeeeeeeiieeeee forrerneiieees 130 Joeeeeieiniines Joeernnieeeeeenn foreeeeiiis 596 | oevrennnaaes 59 [...cconnnnnn 2,388 |eeeeiiiiaeinnnans
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,978,449 3,965,093 3,980, 141 3,971,431 6,338 6,338 8,707 8,707 105,203 2,393
2509999998. Total - Bonds 3,978,449 3,965,093 3,980, 141 3,971,431 6,338 6,338 8,707 8,707 105,203 2,393
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 3,965,093 3,980, 141 3,971,431 6,338 6,338 8,707 8,707 105,203 2,393
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

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

5 6
% of

Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
MERRILL LYNCH PIERCE FENNER & SMITH INC
NEW JERSEY ST TRANSPRTN 5.093 06/15/2025 .......co |oevvevvene | ovvvnnnnnns . 12/11/2024 | .................................................... 06/15/2025 . |oeveeueeennes 501,083 [-oieveeeieeeeennnn Jorennaeeeenns (137)]- e emeeeeemmmmnnnee forreermnmianreeeennn Joiaaneeens 500,000 |..eevvennnnnns 501,220 [....coeeennnnnns LI PO R 5.098 |.......... 4.629 |....dD o | 3,608 [...coeeennnnns 3,3%
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 501,083 (137) 500,000 501,220 1,061 XXX XXX XXX 3,608 3,395
0909999999. Total - U.S. Special Revenues Bonds 501,083 (137), 500,000 501,220 1,061 XXX XXX XXX 3,608 3,395
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 501,083 (137)) 500,000 501,220 1,061 XXX XXX XXX 3,608 3,39
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 501,083 (137)) 500,000 501,220 1,061 XXX XXX XXX 3,608 3,395
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 501,083 (137)) XXX 501,220 1,061 XXX XXX XXX 3,608 3,395
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. 1D 8 e TE LS s TF S e 501,083 1G .8 ..o
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE

COMPANY
1 2 3 4 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
JP Morgan Chase Bank ........ccccoooeriueiininnannes Chicago, T11iN0is oeeieeienienienienie [ oiiiiiiiis foriesieiinsiinie foeeiieieeiesiesiesiesieie [oiesiesiesce e sieesieeniesins [oenesseesseanneaneas 9,073,078 [..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 9,073,078 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 9,073,078 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

9,073,078

0599999 Total - Cash XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..ld 9,922,460 4. April.. 6,189,562 7. July. o 7,853,123 10.  October......[occoveeiieenn 6,965,549
2. February...|.cooiiiinis 10,112,408 5. May....foeiiiis 4,611,963 8. August.......|.iiiiin 8,680,886 11.  November...|.....ccccoeenis 12,357,765
3. March 8,008,342 6. June 6,994,463 9. September 7,529,193 12.  December 9,073,078

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8609999999 - Total Cash Equivalents

1.

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

®P P BB P

o ID LS e TE LS e TF 8 e 1G .8 e




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE

COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ......ccociiiiiiiiiiieee AL
2. Alaska .... AK |
3. Arizona .....ccccceveeeveeiieieeieenl AZ e
4. Arkansas .........cccoceveveeeenee. AR | B..... Special DEpOSit ..o e [ [ 223,983 |.cceeeenn. 219,669
5. California ....c..ccoceeveeveeveeeeeene. CA | B...... WOrKers COMP. ...oovoveveeeeceeieeeeeeeteteeceee e e essenee [eveieeeeeeeeeeeeees oo 149,899 |.............. 139,547
6. Colorado ......cccoevrvvnvniiniiniinicneed CO oo | s e e e
7. ConneCtiCUt ....ooveeieeieiiieeeed T [ ] s
8. Delaware .......ccccoevevvevereneee. DE o B......
9. District of Columbia N
10.  Florida .....cccooveeereeernnnieneernnn FL [ B...... Special-Limited
11.  Georgia .....coceceveeevevevererereneen. GA | B...... Special-Limited
12, Hawaii .cccoooovevveveecccccccee HE s
13.
14.
15.
16.
17.
18.  Kentucky .....cccoovvvieivninicc . KY e
19.  Louisiana .......cccceveevenieeeceeneen . LA |l
20. Maine ......ccooevveviecvvcinccne ME |
21, Maryland ......cooeeeeiininniinen MD || e [ [ e [
22. Massachusetts ...........c.cccoceeuenen. MA |..... B..... Special-Limited ..o e [ [ 99,992 |..ooviee 98,066
23.  Michigan ......ccccooevvvvvivicnnienee. MI |
24. Minnesota ........ccccoceevvevcvevceeeee . MN |
25.  MiSSISSIPPI «ovveeeveeiieiieieeeeieen MBS [ | e [ [ e e
26. Missouri
27. Montana .
28. Nebraska
29. Nevada .....ccccooevienieieeieeeee
30. New Hampshire
31.  New Jersey
32, New MexXiCO .....cccooveveenvenvvenecetd NM || e [ [ e [
33, New YOrK ..cooovviiiieiieieeiceies
34.
35.
36.
37.
38. Oregon ...
39.  Pennsylvania ..o PA || i [ [ e [
40. Rhode Island .........cccccceevvvveeeee . R [ Boss | BeneT 1T of all Policynold. o 08,089, 722 ...0003,020,004 | [
41. South Carolina ..........cccceeveeeeeeee SC | i
42.  South Dakota .........ccccceeveieeeeecnSD s i,
43. Tennessee ......cccoocevveevveenveneeee IN [ s
44.
45.
46. Vermont ........cccoceeeeevvcveeeeeeeeeen. VT | e
47, Virginia .....ccooeeeeeeveeieneeeeen VA
48. Washington
49. West Virginia
50.  Wisconsin ........cccoceveriiiiiniicnnn.
51. WYoming .....cccoeceeveeieeeieenienienns
52.  American Samoa
53.
54. Puerto RIiCO ......cccovviiiiiiiins
55. U.S.Virginlslands .........cccccceveennen
56. Northern Mariana Islands .
57. Canada .......ccccooeeeiieniiiiees
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,829,703 3,755,943 1,013,832 986,840
DETAILS OF WRITE-INS
B80T, i e e | ettt ennes [eneseaeieese sttt enesens [eneste et esnenens [eee e es ettt
5802, ...t [eeaen crees | eteaeee ettt ettt s s st seseas s nenens [reseseseaen st et eseseseas [oeseseseseseseseassesesesens |eaes et easaes [oret ettt enenas
5803, . e e | ettt esnes [esesetesee et et sens [ee ettt seseenens [eae ettt es [rest et
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX oo | XXX viieieieeiesiesiesiesienienns |oeeeeeereeieeseeieeieeieee [oeeeieeieeiesiecreeeeieeee[oeeeeeeeee e[
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX

E29
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