PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2024
OF THE CONDITION AND AFFAIRS OF THE

Motor Club Insurance Company

NAIC Group Code 1318 1318 NAIC Company Code 12487  Employer's ID Number 20-3462094
(Current) {Prior)
Organized under the Laws of Rhode Island , State of Domicile or Port of Entry RI
Country of Domicile United States of America
Incorporated/Organized 09/14/2005 Commenced Business 01/01/2006
Statutory Home Office 110 Roval Little Drive Y Providence, RI, US 02904
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 3333 Fairview Rd, Mail Stop A357
(Street and Number)
Costa Mesa, CA, US 92626-1698 i 714-850-5111
{City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address P.O. Box 25001 Mail Stop A357 s Santa Ana, CA, US 92799-5001
(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 3333 Fairview Rd, Mail Stop A357
(Street and Number)
Costa Mesa, CA, US 92626-1698 j 714-885-2170
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Website Address WWW,ace.aaa.com
Statutory Statement Contact Quynh __Nguyen P 714-885-2170
(Name) {Area Code) (Telephone Number)
Nguyen.Quynh@ace.aaa.com 7 714-885-2179
(E-mail Address) (FAX Number)
OFFICERS
President & Chief Vice President & General
Executive Officer Greg Lambro Backley # Counsel April Felice Savoy #
Vice President, CFO and
Treasurer Chad David Hourigan Secretary Gail Chi-way Louis
OTHER

William Henry Prokop #, Assistant Secretary

DIRECTORS OR TRUSTEES

Greg Lambro Backley # Brian Harris Deephouse Michael Shawn Mohamed
Santosh Muralidharan Perumbadi # John Raymond Galvin Marta Genovese
State of California 58
County of Orange

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

to the enclosed statement.

Greg Lambro Backley Chad David Hourigan Gail Chi-way Louis
President & Chief Executive Officer Vice President, CFO and Treasurer Secretary
a. Is this an original filing? .....covvevnerernnns Yes[ X ] No[ ]
worn tg before me this b. If no,

-
day ;/-{j"’ 2, 0)5 1. State the amendment number........
2. Datefiled ......cocvevenrnens "

3. Number of pages attached....

Notary Public - Catifornia
Orange County f

-

Commission # 2465158
My Comm. Expires Oct 2, 2027




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

......... 7,339,125
15,402,904

........ (2,274,004)
......... 4,514,661

(2.498)
............. 4.960
............. 0.000
............. 2.462
............. 0.000
............. 0.000
............. 0.000
............. 0.010
............. 0.000
0.000

......... 7,339,125
15,402,904

........ (2,274,004)
......... 4,514,661

......... 7,339,125
15,402,904

........ (2,274,004)
......... 4,514,661

Total invested assets

91,019,302

100.000

91,019,302

91,019,302

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

A B e = =T i TR o1 10 o e PP PRTPS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 75,120,889
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 24,945,987
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 216,964

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt
LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN
4.4, Part 4, COIUMN T oottt ettt ettt e se b es e b b2 ot E b0 £ oL E b4 £ et E b b e e S E R b £ e bbbt e bbbt ns et et s enen s et s 6,348,214
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiiiiiiececeete et e e sacae et see e s eaetetesen s asaesesesesseseaeseseses s sssesesasessssesesasasensssstesesasasssssaetesasensnas febesesssseaesesaninas 231,611
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 18,055,078
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 32,213

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

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

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other-than-temporary impairment recognized:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

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

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et s ettt a b ettt s b e b et et ts bt e bt tataea oensnsetetasesansnsesesas 3,165

Q.4 PArt 4, COIUMN 13 ...oeeitieieie et etetee ettt ettt ettt ea et et e s et e s et et e s s ae s es et et et e b et essesas s ss s e s et et esesess s s s e st et et eseseee s es s e sesesesesess s eses s et e b ebehee et et nene e b b e bk eetatntne tteteseseseseaenenenenas 3,165
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e (3,318)
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 88,769,891
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 88,769,891
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 13,409,328 |.....coeneve. 12,873,396 |...ococvvene 13,266,174 |................ 14,528,034
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 19,812 19,467 19,782 20,000
by governments) 4. Totals 13,429, 140 12,892,863 13,285,956 14,548,034
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 13,865 11,820 15,064 10,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 7,339,125 6,782,795 7,338,114 7,623,439
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 14,488,860 |................. 13,851,398 |................ 14,489,597 |....cocoonve. 14,693,380
Identified FU”S’S’ Unaffilia}ted Bank 9. €aANada ..o 397,106 ..o 382,948 |....cooviee 398,608 |....cccvvvreeee. 395,000
Loans, Unaffiliated Certificates of 10._ Other Countries 516,938 490,828 517,064 512,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 15,402,904 14,725,174 15,405,269 15,600,380
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 36,185,034 34,412,652 36,044,403 37,781,853
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ... 44,179,088 |.. ... 44,179,088 |.. ... 20,311,776
Industrial and Miscellaneous 21, CANAAA ..o 612,752 .o 612,752 oo 430,969
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 7,793,017 7,793,017 5,165,929
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 52,584,857 52,584,857 25,908,674
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 52,584,857 52,584,857 25,908,674
26. Total Stocks 52,584,857 52,584,857 25,908,674
27. Total Bonds and Stocks 88,769,891 86,997,509 61,953,077
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

Total Current Year

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 163,849 |.............. 5,880,830 |............... 2,584,270 |............... 1,173,189 |............... 3,607,190

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

1

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

3,409,328

.............. 9,650,919

163,849

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

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

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

SANAICT (i

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.................. 571,060

............... 1,971,855

............... 1,830,572

............... 2,037,418

7,339,124

............... 7,207,102

571,060

1,971,855

1,830,572

2,037,418

928,219

7,339,124

6,347,807

7,207,102

132,022
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 2,356,335 |....cooenve. 5,004,754 |.....ccocenv 1,723,664 |................. 538,527 |.ceveeenn. 697,336 |........... D.9,0. RN NN 10,320,616 |.......coocececenene 28.5 [ 10,657,437 .o K720 0 O 4,772,433 |............... 5,548,183
6.2 NAIC 2 .. ...55,028 |... .2,145,303 |.... 2,240,240 ..221,684 |.. .420,034 |... ..5,082,289 |.. 5,878,504 |.... . ..3,923,113 |.. ..1,159,176

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

2,411,363

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

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

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

BB NAICGE ...

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

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

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 3,001,244 |............ 12,857,439 |............... 6,138,506 |.............. 3,762,999 |............... 5,282,745 |...ovoeeeeeeees e 31,082,933 25,402,728 |.............. 5,680,205
122 NAIC 2 ... N ...55,028 |... 2,165,115 |.... 2,240,240 ..221,684 |.. 420,034 |... ..5,102,101 |.. ..3,923,113 |.. ..1,178,988
12.3NAIC 3 e () e s [ [ [ e o
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... . (c)
12.7 TotalS oo 3,146,272 15,022,554 |............... 8,378,746 |............... 3,984,683 |............... 5,652,779 |evveeeeeeeeee (b) ... 36,185,034 29,325,841 |.............. 6,859,193
12.8 Line 12.7 as a % of Col. 7 8.7 41.5 23.2 11.0 15.6 100.0 81.0 19.0
13. Total Bonds Prior Year
13 ANAIC T e 2,735,058 |............. 10,846,864 |............. 5,206,624 |............... 3,360,932 |.....ccoce.e. 4,520,749 .o et X% e e XK o 26,670,227 |...ocoovveverennen 81.9 [ 21,120,478 |............... 5,549,749
132 NAIC 2 et | 1,664,947 |............. 3,377,438 |....cooeee. 436,893 |.....cvevee 399,226 |....oovveveeeeeeeeee oot X% e oo XK e 5,878,504 |..ocoovevrrnn 181 [ 5,207,546 |.....coco......... 670,958
BT I8 N (O Tt NSO T N OO OO URU KOO T Y RPRUYUUUTUP AEVUTORURURURURURURURTI OVUTUYUYPRUVUYUYUYURIN TURORURORURURUNURURIE RURSISIID o, o, CRNUUIN RUSURUID. o, 6. CORNURN OO .

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

137 TotalS ..o e 2,735,058 |............. 12,511,811 | 8,584,062 |.............. 3,797,825 |......c.c..... 4,919,975 (b) ... 32,548,731 [ 100.0 [.ooeeneee 26,328,024 |............... 6,220,707

13.8 Line 13.7 as a % of Col. 9 8.4 38.4 26.4 1.7 15.1 100.0 XXX 80.9 19.1
14. Total Publicly Traded Bonds

T4 ANAIC T e 1,386,575 |.oovcennns 9,411,354 | 5,736,238 |.....coo.c.... 3,663,007 |.....coc.. 5,205,554 | [ 25,402,728 |.ocveeeenn 70.2 [ 21,120,478 |.oooeeee 64.9 | 25,402,728

14.2NAIC 2 ... ...55,028 |... 1,668,606 |...............1,575,302 |..... 221,684 | 402,492 |... 3,923,112 |.. 5,207,546 |.... ...3,923,112 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 1,441,603 |............ 11,079,960 |..............7,311,540 |.............. 3,884,691 |............. 5,608,046 |......ooovevereeeeceies e 29,325,840 |.....ccevevern 81.0 [ 26,328,024 |.........oonve. 80.9 ... 29,325,840
14.8Line 14.7asa@ % Of COL 7 ..oovvveeeeeeeeeee oo 4.9 [, 7.8 [ 289 |l 13.2 [ 191 [ 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 4.0 30.6 20.2 10.7 15.5 81.0 XXX XXX XXX 81.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,704,669 |............... 3,446,085 |..cceenen 402,268 |.......cocveenene 99,992 ..o 27,197 | e 5,680,205 |.ooovvevriien 15.7 o 5,549,749 | 7.1 | D,9, 0, ORI A 5,680,205
15.2NAIC 2 ... 496,500 |.... 1,178,989 |.. ....670,958 |.... ..1,178,989
T5.3 NAIC 3 ettt seies |oeee s [eeeeee e fese e [ e e [eee e
154 NAIC 4 oottt eesees | sess [ re s fere e [ [eree e [oeeeee s senes e es [

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

4.7

10.9

2.9

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

current year, $

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

current year of bonds with Z designations and $

................... 6,859,193 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

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

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

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

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB 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 ...........ccccceeveiiiiiicccccees s [, 5,341,630 [ 2,115,112 | 664,776 |............... 3,461,312 | XXX e 11,682,830 o 32.0 | 7,649,371 |.ceeeeiiie 23.5 | 11,582,831

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

.............. 5,341,630

..469,158 |..

.508,413 |...

145,878 |....

11,582,830

.. 1,826,498 |..

. 2,001,547 |...

1,826,497 |.

N

. All Other Governments

2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccooeioiioiiniiiniiieiiiies oo o o o 087,076 [ 12,978 [ XXX e 50,054 |oooeeeiieeeeee 001 o 53,049 | 002 [ 50,054 [
5.02 Residential Mortgage-Backed Securities ... .. 1,830,572 |.. .. 7,289,070 |.. . 6,294,757 |... ..132,022
5.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiins oo e e e e O XK e o e o e e
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 571,060 1,971,855 1,830,572 2,037,418 928,219 XXX 7,339,124 20.3 6,347,806 19.5 7,207,102 132,022

6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........coceeeeeeeeaieeeeeeeeeeeeeees e 90,028 |......ocee 3,633,080 |.coveenene 3,715,507 oo 670,949 |......cenee 1,090,180 |............ D.0, 0. CUNIN U 9,199,744 |.coviiien 25.4 [ 10,169,098 |[....ccvieiinne 31.2 [, 7,611,633 |ooinne 1,588,111
6.02 Residential Mortgage-Backed Securities ........... ..o 948,997 |..covvennnne 1,873,374 oo 195,308 |.ocoviiinne, 89,262 |...ooveiiinnne 27,190 |............ D.0, 0. CUNI U 3,134,131 [, 8.7 [ 2,775,337 [ 8.5 [ 112,818 | 3,021,313
6.03 Commercial Mortgage-Backed Securities .......... [.................. 678,563 |.....cccveneee TOT,766 |oeeveeeieeiieeiieirieies e [oereeenieeseseeseesee oo, D.9.0 NN RURR 1,380,329 [ 3.8 [ 1,349,344 .o 4.1 [ 639,657 |.oceevennnns 740,672
6.04 Other Loan-Backed and Structured Securities ... 693,773 941,838 53,090 XXX 1,688,701 4.7 2,242,164 6.9 331,439 1,357,262
6.05 Totals 2,411,361 7,150,058 3,963,905 760,211 1,117,370 XXX 15,402,905 42.6 16,535,943 50.8 8,695,547 6,707,358

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceeviernciinciinccines o, 90,028 |...coveunee 8,994,522 |.......cocee 5,830,619 |.......cocueee 1,386,666 ....4,564,470 |............ XXX 20,866,305 [.....cooveueiiciinine 57.7 Jeeiinn XXX [ XXX oo oo 19,258,383 |.....cocunnee 1,607,922
12,249,699 ... 33.9 | D.9,0 SN XXX oo [ 9,096,363 |......cecnneve. 3,153,336

....1,088,309

12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 1,683,906 |.......ccceeee ,384,429 | 2,495,088 |.eeeeeriienen 2,598,017
12.03 Commercial Mortgage-Backed Securities ........ ....678,563 |...... .
12.04 Other Loan-Backed and Structured Securities . |- .693,773
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
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccvvririniniiinininins foeeeeieicieeee 15,000 [ooveeeveienne 6,561,729 |....cccovevenee 6,201,403 |.cceoeenenee. 1,409,656
13.02 Residential Mortgage-Backed Securities .......... .1,446,585 |... .2,115,561
13.03 Commercial Mortgage-Backed Securities ........ . .695,588 |... .195,065
13.04 Other Loan-Backed and Structured Securities . |. .577,885 72,034
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........ccccviiriniiininins foeeeeieicicicicicien oo scsesciieee fooceeeee e
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals PR IS, 2,735,058 |cceenene 12,511,812 |ooeeiee 8,584,063 |..ccovenenn 3,797,824 |.coie 4,919,974
13.10 Line 13.09 as a % of Col. 9 8.4 38.4 26.4 1.7 15.1
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccceeoveieiiiiiiieeeeeeeees e 028 [ 8,191,920 |.ooviiiinns 5,082,823 [....ccevvennne 1,381,684
14.02 Residential Mortgage-Backed Securities .2,228,717 2,503,007 |..
14.03 Commercial Mortgage-Backed Securities ........
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 TOLAlS ...t oo 1,441,603
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 4.9
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 4.0 30.6 20.2 10.7 15.5 81.0 XXX XXX XXX 81.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations , ....T4T, , , 1,607,922 4 1,327,589 At XXX o 1,607,922
15.02 Residential Mortgage-Backed Securities .......... [, 925,183 ....266, , 91 e XXX [ 3,153,337 T e 2,786,721 B [ XXX s 3,153,337
15.03 Commercial Mortgage-Backed Securities ........ ....232,578 .508, , . , A XXX [ 740,672
15.04 Other Loan-Backed and Structured Securities . |. .511,906 . . . .1,357,262
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans oo e e e e e O R [ e e e O XX e
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 4.7 10.9 2.9 0.3 0.1 19.0 XXX XXX XXX XXX 19.0

.... 1,380,329
1,688,701 |.

............... 15,022,556 |...............8,378,747 |................3,984,683 |..............5,602,779 |.......cocoooriiiiiiins [orinnnnni... 36,185,034 20,325,842 |................6,859, 192
41.5 23.2 11.0 15.6 100.0 XXX XXX XXX 81.0 19.0

17,885,582
11,071,641 |.

................ 1,327,589
.2,786,721
.358,108
.1,748,293

....3,697,794
.1,222,180

.............. 32,548,731 | 100.0 o 26,328,025 |................ 6,220,706
100.0 XXX 80.9 19.1

....4,546,928
.1,061,118

1

XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 5,751,316 [ooeieeceeirecerrrrcees oo 5,751,316 [oooeeeeeeeeeeeecee e
2. Cost of cash equivalents aCQUIFEd .............ccccueueveveccueeeeeeeeeceeeee e eeeeeeseaeaeaa oo 2,809,941 | o 2,809,941 |
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 4,046,596 |.........coovieiiriicins o 4,046,596 |...cocvoviieiieieieiieiine
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 4,514,661 |....coooccis o 4,514,661 |
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 4,514,661 4,514 661

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
U.S. Governments - Issuer Obligations
912810-RA-8 ..... US Treasury Bond INFL IX .. LA ...9,848 |. 100.3510 |... ...10,000 |.. 187 et 106 [ e [t 0.625 |...... 2.414 ...04/23/2024 ...|....02/15/2043 ...
912810-RF-7 ..... US Treasury Bond INFL IX LA . 88,668 |. 112.5000 |. 80,000 ..90,936 |.. 1,777 1,375 |...... 2.431 ....04/17/2024 .. 02/15/2044 ...
912810-RN-0 ..... US Treasury Bond . LA 900,455 |...73.8440 |. . .1,168,000 .908,39% |.. .2.875 |......4.547 ...12/08/2023 .. 08/15/2045 ...
912810-RX-8 ..... US Treasury Bond . LA .. 605,462 |...73.99%0 |... 574,210 |.... .. 776,000 |.. 609,942 | 238 | [ 3.000 |...... 4.532 ....12/08/2023 ...|....05/15/2047 ...
912810-SE-9 ..... US Treasury Bond LA .. 340,397 |...78.2150 |... ..320,681 |.... 341,400 e e 1,008 e [ e 3.375 |...... 4.521 ...10/02/2024 ...|....11/15/2048 ...
912810-SM-1 ..... US Treasury Bond INFL IX .. LA ... 73,296 |...71.3570 |... L.64,222 |0 90,000 [onnniiiiennn 78,081 i 1,094 [ 986 e [ e 0.250 |...... 1.688 ....06/14/2023 ...|....02/15/2050 ...
912810-TJ-7 ..... US Treasury Bond . LA .. 231,302 |.. 71.8710 |... 222,800 |.... 283,325 e e 10857 e e e 3.000 |...... 4.586 ....09/29/2023 ... |....08/15/2052 ...
912810-TS-7 ..... US Treasury Bond . LA ..561,826 |.. 88.1060 |... 541,849 |.... 563,699 |oeveiiiiiiiiis e BT L e e 3.875 |...... 4.550 ....12/11/2023 ...|....05/15/2043 ...
912810-TT-5 ..... US Treasury Bond . LA .. 555,842 |...89.2150 |... 507,632 |.... .. . 556,118 | e 286 e e s 4125 |...... 4.263 ...12/07/2023 ...|....08/15/2053 ...
912810-TX-6 ..... US Treasury Bond . LA .. 443,255 1...91.3830 |... 429,499 |.... . 470,000 |.. e AA3.572 s o316 e e 4.250 |...... 4.601 ....06/02/2024 ...|....02/15/2054 ...
912810-UC-0 ..... US Treasury Bond . LA ...91.4840 |... 274,453 |.... ... 300,000 |.. 1 00i290,485 oo e BT e e e 4.250 |...... 4.443 ....10/31/2024 ...|....08/15/2054 ...
912828-7E-3 US Treasury Note . LA ...92.3160 |. ..952,705 |. .1,032,000 .949,970 |.. .0.625 |......4.384 ....12/08/2023 .. 03/31/2027
91282C-AV-3 . US Treasury Bond . LA ...81.8090 |. ..527,665 |. ..645,000 618,218 |.. .0.875 |......1.619 ....05/18/2021 .. 11/15/2030
91282C-BH-3 . US Treasury Bond . LA ...95.9490 |. ..566,100 |. ..590,000 .563,830 |.. .0.375 |......4.630 ....12/08/2023 .. 01/31/2026 ...
912820-CY-5 ..... US Treasury Bond . LA ...89.3590 |... 936,487 |.... .1,048,000 |.. 938,979 e [ i 26,387 e e e 1.250 |...... 4.288 ...12/08/2023 ...|....09/30/2028 ...
912820-EE-7 ..... US Treasury Bond . LA ...92.2770 |... 881,248 |.... 883773 | el 8762 | e e 2.375 |...... 4.314 ...08/07/2024 ...|....03/31/2029 ...
91282C-FJ-5 ... US Treasury Bond . LA ...94.7070 |... 894,109 | [ 400 | e s 3125 |...... 3.586 ....09/30/2024 ...|....08/31/2029 ...
912820-FU-0 ..... US Treasury Bond . LA ...99.5040 |... 578,352 v el B38 e e e 4125 |...... 4.233 ...10731/2022 ...|....10/31/2027 ...
91282C-GC-9 ... US Treasury Bond . LA ...98.8400 |... TR [ 1111 A 9,978 |oieeiiiiieeee o8 e e e 3.875 |...... 3.970 ....12/30/2022 ...|....12/31/2027 ...
912820-JY-8 ..... US Treasury Bond INFL IX .. LA ...98.5010 |... 197,002 |.... 199,286 |ovvvnnnnn 1,822 [l 335 | e e 1.750 |...... 2.112 ....06/11/2024 ...|....01/15/2034 ...
91282C-JZ-5 ... US Treasury Bond LA ...95.7540 |... 263,323 |.... 281,754 e o0 805 e [ e 4.000 |...... 4.654 ...04/24/2024 ...|....02/15/2034 ...
91282C-LK-5 US Treasury Bond . LA ...96.8130 |... 605,078 |.... 022,594 i e 188 e e 3.625 |...... 3.716 ....08/30/2024 ...|....08/31/2029 ...
91282C-LU-3 . US Treasury Bond . LA ...97.8750 |. ..533,419 |. .544,530 |.. 4,125 |......4.139 ... 11/29/2024 .. 10/31/2031
91282C-LI-9 . US Treasury Bond . LA ...97.4220 |. 491,324 |.. .4.250 |......4.594 ....12/31/2024 .. 11/15/2034 ...
91282C-MA-6 ..... US Treasury Bond . e [ 1AL . ...98.8520 |... ....400,050 PRI PO PR RTPUUUUPPIN FPTTT 4125 |...... 4.404 ...12/18/2024 ...|....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,440,408 [ XXX 582,831 5,780 117,094 XXX XXX XXX XXX
U.S. Governments - Residential MBS
36179T-SF-3 ..... GNVA Pool #MA5018 I L LA . 82,557 [...87.7790 |[..eeevvvvnnneeeenn 73,576 |ovnnnnnniennnnnnn 83,820 [oiiinnnn 82,891 e e 32 e e e 3.000 |...... 3.201 ....04/02/2018 ...|....02/20/2048 ...
36179T-8G-1 ..... GNVA Pool #MA5019 .. 4 1.A .. ..65,959 [...90.2150 |. .3.500 |......3.349 ....04/02/2018 .. 02/20/2048
36179T-UA-1 ..... GNVA Pool #MAS077 .. 4 1.4 .. . 63,380 |...90.2150 |. .3.500 |......3.344 ....04/02/2018 .. 03/20/2048
36179T-UB-9 ..... GNVA Pool #MA5078 .. 4 1.A .. . 37,059 |...93.3410 |. .4.000 |......3.571 ...04/02/2018 .. 03/20/2048
36179T-UC-7 ..... GNVA Pool #MAS079 .. |4 1.4 .. . 10,228 |...96.0350 |. .4.500 |......3.882 ....04/02/2018 .. 03/20/2048 ...
36179T-XW-0 ..... GNVA Pool #MA5193 .. |4 1.A .. . 25,888 [...95.9110 |. .4.500 |......3.829 ....05/29/2018 .. 05/20/2048 ...
36179V-7E-4 ..... GNVA Pool #MA7193 LA .. 175,383 |...83.5260 |........ooeeeenn 141,740 [oennnininnnnn 169,696 |oeeennnnnnn 174,974 o o (1834) | o e 2.500 |...... 2.082 ....03/16/2021 ...|....02/20/2051 ...
36179V-N3-0 ..... GNVA Pool #MA6710 LA . 80,924 [...86.9300 [.....cevvuuneeeenn 66,503 |ooeniiiiieennnn 76,502 [ 80,577 e [ (107) e e e 3.000 |...... 2.246 ....06/22/2020 ...|....06/20/2050 ...
36179V-QT-0 ... GNMA Pool #MA6766 LA . 86,645 [...86.7140 [....ccovvenneeenn 71,024 |oeennnnnnnnnnnnn 81,907 [ 86,273 e e (7)) s e s 3.000 |...... 2.250 ....06/22/2020 ...|....07/20/2050 ...
36179V-20-6 ..... GNMA Pool #MA7051 LA .. 262,442 1...80.0790 |..eevvuuniieeennn257,667 [oueniiieennnnn 321,768 | 263,719 [ o 969 | e e 2.000 |...... 4.7 ....12/11/2023 ...|....12/20/2050 ...
361790-20-7 ..... GNVA Pool #MA7989 LA .. 117,590 |...89.3720 |... 7,804 s e B e e 3.500 |...... 4.406 ....02/13/2023 ...|....04/20/2052 ...
361790-BY-3 ..... GNVA Pool #MA7255 LA .. 218,983 |...83.5260 |... 176,977 |.... . 218479 e e (18) | e s 2.500 |...... 2.080 ....03/16/2021 ...|....03/20/2051 ...
361790-XL-7 ..... GNVA Pool #MA7883 .. 1.4 .. 123,973 |...89.3730 |. .. 117,890 |. ..131,908 124,191 |.. .3.500 |......4.406 ....02/13/2023 .. 02/20/2052 ...
361790-2B-7 ..... GNVA Pool #MA7938 .. 1.A .. 162,541 |...89.3730 |. ..154,874 |. ..173,290 162,834 |.. .3.500 |......4.436 ....02/13/2023 .. 03/20/2052 ...
36179X-DB-9 ..... GNMA Pool #MA8198 1AL .. 170,367 |...86.6990 |... 162,008 |.... . 186,960 |.. L A70,782 i e 186 | e o 3.000 |...... 4.437 ...02/13/2023 ... |....08/20/2052 ...
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36179X-NC-6 ..... GNMA Pool #MABAB7 ........ceeevvvvvvnviiiinnnnniiniinnnns fooe ven | unnnns 4 | TA i 141,850 |...89.3730 |....ooiiiiinnnnn 135,407 |oooiiiiiinnnnnns 151,608 [..oivvvuennnnns 142,131 [ o, T3 [ i foens 3.500 |...... 4.362 [MON ... [ooievinnnniiiinnnns 2 s 5,303 |....02/13/2028 ...|....12/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,825,770 | XXX 1,651,912 1,913,034 1,826,497 998 XXX XXX XXX 4,724 56,693 XXX XXX
0109999999. Total - U.S. Government Bonds 13,266,174 | XXX 12,873,396 14,528,034 13,409,328 5,780 118,093 XXX XXX XXX 93,222 263,467 XXX XXX
All Other Governments - Issuer Obligations
T7586R-AT-7 ..... |Romania T44A e | ...... |D ...... | ............ 2.CFE . ]ooeeeeieeeininnnns 19,782 1...97.3370 |.oevvuuniieennnn 19,467 [ooooiieiiiiinnnnns 20,000 f..ooiiiiiiiiaens 19,812 |ovvveiiiieeiis [ 30 eeeiieeieenines foreeeeiiiiiiieeeen Jeenens 5.875 [...... 6.139 [JJ cooiees i 493 oo 588 [....05/02/2024 ...|....01/30/2029 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 19,782 | XXX 19,467 20,000 19,812 30 XXX XXX XXX 493 588 XXX XXX
0309999999. Total - All Other Government Bonds 19,782 | XXX 19,467 20,000 19,812 30 XXX XXX XXX 493 588 XXX XXX
U.S. States, Territories and Po ions
13063A-5G-5 ..... |Ca| ifornia State BAB G 0 Taxable ........ccccoeeeeeeens | ...... | ....... | .......... | T.0FE |t 15,064 |. 118.2030 |..eevveurieeennnnn 11,820 [ooeeiiieinnnnnnns 10,000 |.eenieeeininnnns 13,865 |evvvvniiiieeennnn foiiiiaennes (199) |-vvmmeeeeemmiees fooeeeeiiiiis e 7.550 |...... 3971 A0 tooien oo I 755 |....04/03/2018 ...|....04/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 15,064 [ XXX 11,820 10,000 13,865 (199) XXX XXX XXX 189 755 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 15,064 | XXX 11,820 10,000 13,865 (199) XXX XXX XXX 189 755 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX XXX
U.S Special Revenues - Issuer Obligations
882581-AA-3 ..... Texas Natural Gas Fin Corp Taxable Revenue ......... ‘ ...... ‘ ....... ‘ .......... | TAFE |t 37,076 |. 100.2100 |-eevveeneeeennnnn 37,154 oo 37,076 [.oeeeeenniees 87,076 [ooeeeeeeeiiieeeen Jeemeeieeeeeennee foreeeees s s 5.102 |...... 5.102 (A0 toeeen foreeeiiieeeeeeee LYK IO 2,049 |....03/10/2023 ...|....04/01/2035 ...
913366-EP-1 ..... University CA Regents Taxable Revenue ...........coooofoee venfinnnnns | TR N TDFE |, 13,397 . 107.3970 |...ceuunniiinnnn 10,740 [oooiiiiiiinnnnnnns 10,000 J..eeniiiiinnnnnns 12,978 oo o, (T [ i foens 6.548 |...... AATI[MN oo v L PO 655 |....04/27/2018 ...|....05/15/2048 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 50,473 | XXX 47,894 47,076 50,054 (71) XXX XXX XXX 557 2,704 XXX XXX
U.S Special Revenues - Residential MBS
3128-22-2 ..... Fed Home Loan Mtg Corp Gold Pool #G08791 . N A L. 86.6770 |eeeeenneeeeenn 54,918 | 83,350 82,015 | e 8 e e e 3.000 |...... 3.306 ....04/02/2018 ...|....12/01/2047 ...
3128MJ-3H-1 Fed Home Loan Mtg Corp Gold Pool #G08799 4 A ...86.6740 |. .3.000 |......3.326 ....04/02/2018 .. 02/01/2048 ...
3128MJ-3N-8 ... Fed Home Loan Mtg Corp Gold Pool #G08804 .. N A ...89.8350 |...coeuniiieeeennnd9,109 |onnniiiiii 54,666 [ BT | e (B) [ e | 3.500 |...... 3.470 ....04/02/2018 ...|....03/01/2048 ...
3128MJ-3P-3 ... Fed Home Loan Mtg Corp Gold Pool #G08805 .. I L A 92,8270 |ooviviiieee e 43,977 i AT375 [ 88,504 | e () e [ 4.000 |...... 3.623 ....04/02/2018 ...|....03/01/2048 ...
3128\J-3T-5 ... Fed Home Loan Mtg Corp Gold Pool #G08809 .. N A L..92.8270 |.eeeeiiiie e 36,986 e 39,790 [ 40,736 | e (28) | e e 4.000 |...... 3.629 ...04/02/2018 ...|....04/01/2048 ...
3128MJ-3U-2 ... Fed Home Loan Mtg Corp Gold Pool #G08810 .. I L A L..95.5580 |..oiieuiiiinnnnnnn 10,255 | 10,732 o 11198 s e (D) e [ | 4.500 |...... 3.770 ....04/03/2018 ...|....04/01/2048 ...
3128\J-3X-6 ..... Fed Home Loan Mtg Corp Gold Pool #G08813 .. N A ...89.8350 |...ooeuniiieeeenn 88,552 | 54,046 | BAT168 s e (B) s e e 3.500 |...... 3.472 ....04/02/2018 ...|....05/01/2048 ...
3128\J-4C-1 ... Fed Home Loan Mtg Corp Gold Pool #G08818 .... I L A ...95.5890 |....oeviiiinnnnnn 35,426 |onnniiiinnn 37,061 38,660 [ e (36) [ e | 4.500 |...... 3.792 ....05/29/2018 ...|....06/01/2048 ...
313249-T6-4 ..... Fed Home Loan Mtg Corp Super Pool #ZS8673 ... 4 ... A 1..95.2180 [oeeeeiniieeeeenn 78,258 | 82,188 85,251 | e (800) [ e e 3.000 |...... 1.748 ....06/22/2020 ...|....10/01/2032 ...
3132AE-KR-6 ..... Fed Home Loan Mtg Corp Super Pool #Z72104 ... 4 .. A ...93.6930 |.......ooeeeennnn 103,433 |ounnnniinnnnn 110,397 i T1A267 s e (383) [ e | 2.500 |...... 1.490 ....06/22/2020 ...|....12/01/2033 ...
31320Q-3V-6 ..... [Fed Home Loan Mtg Corp Super Pool #SD3512 . 4 A . 100.6410 |. .6.000 |......5.931 ....08/30/2023 .. 08/01/2053
313200-31i-4 ..... [Fed Home Loan Mtg Corp Super Pool #8D3513 . 4 A . 101.1710 |. .6.000 |......5.918 ...08/30/2023 .. 08/01/2053 ...
313200-Z1-9 . Fed Home Loan Mtg Corp Super Pool #SD3457 . 4 A ...91.6810 |. ..227,279 .4.000 |......5.677 ....05/03/2024 .. 10/01/2052 ...
31320V-3M-5 ... Fed Home Loan Mtg Corp Super Pool #SD8004 . I L A ...86.1900 |... 055,898 i 86,089 [ e (1) [ [ e 3.000 |...... 2.879 ....07/02/2019 ...|....07/01/2049 ...
31320V-50-4 ..... Fed Home Loan Mtg Corp Super Pool #SD8055 ... N A L..82.4240 |...ooveiiee et 97,108 | 117,810 [ 120,275 e e (BT) s e e 2.500 |...... 2.225 ....03/03/2020 ...|....03/01/2050 ...
313200-JL-8 ..... Fed Home Loan Mtg Corp Super Pool #SD8367 ... I L A L.98.7810 |oovivvnieen 322,478 | 326,454 321,244 e e B e e 5.500 |...... 5.766 ...06/03/2024 ...|....10/01/2053 ...
3133A6-GU-9 ..... Fed Nat! Mtg Assn Pool #QB0211 N A L..82.0310 |oeeeeeiiieeeee B, 7T | 67,987 [ 70,444 | e (BT) s e e 2.500 |...... 2.057 ....06/22/2020 ...|....06/01/2050 ...
3133KP-YY-8 ..... Fed Home Loan Mtg Corp Pool #RA7927 .. I L A L. 94.2350 |..iiiiiinnnnnnnn 242,226 |onnnniiinnnnn 257,046 | 282,003 s e 179 e [ e 4.500 |...... 5.470 ....06/03/2024 ...|....09/01/2052 ...
3136A6-AN-4 ..... FNR 2012-75 KC ... N A 1..94.8020 |..eiiiiiiieeeennn 3,824 | 4034 07T s e (D) e e e 3.500 |...... 3.267 ...04/16/2018 ...|....05/25/2042 ...
3136AF-LL-6 ..... FNR 2013-81 NC ... I L A 987610 [ 1716 [ 1788 e 1736 [ e e [ e 1.700 |...... 1.902 ....10/08/2019 ...|....06/25/2043 ...
3136AR-0A-9 FNR 2016-25 LA GA .. N A L..91.1420 |.ooiieiiieeiii 6,020 [ 6,605 [ 6,438 | 8 e e e 2.500 |...... 2.9% ....04/11/2018 ...|....03/25/2046 ...
3136AV-2X-0 ..... [FNA 2017-MS A2 ... 4 A ...85.2100 |. .3.000 |......4.415 ...01/09/2023 .. 03/25/2047
3136B5-PK-5 . FNR 2019 38 PC 4 A ...88.2150 |. .3.000 |......2.822 ....07/01/2019 .. 08/25/2049
3136B8-NI-5 ..... FNR 2020-1AC ... 4 A ...92.2150 |. .3.500 |......2.869 ....01/16/2020 .. 08/25/2058 ...
3136BP-RL-7 ..... FNR 2022 90 AY ... L4 ... AL ...93.4550 |........ooeeee.... 84,109 |....iinnnnn 90,000 fiiiiiieenn 90,812 | e (106) | e e 4.500 |...... 4.368 ...01/12/2023 ... |....12/25/2041 ...
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313740-85-6 ..... Fed Natl Mtg Assn Pool #310229 ...90.4550 |...ooevuiieennn BATAT | 80,491 55,454 | e 164 L e | 3.500 |...... 4.574 ....03/18/2024 ...|....08/01/2043 ...
3137F7-GL-3 ..... FHR 5055 DG .... L TT.6440 | 41,399 53,820 [ AT | e 184 s e e 1.500 |...... 4.022 ...04/05/2023 ...|....12/25/2050 ...
3137FR-K7-5 ..... FHR 4961 B .... L..89.6610 |...oevvnnieeennnnn 17,900 [ovneniiiiinnnnnn 19,964 |0 20,522 | o (28) e e e 2.500 |...... 2.019 ....03/03/2020 ...|....12/15/2042 ...
3137H4-FG-0 ..... FHR 5170 DP ...85.2960 |..eeevuniiieeeennn 83,132 | 50,567 [ 47,268 s e T8 | e e 2.000 |...... 3.061 ....08/02/2022 ...|....07/25/2050 ...
3140L2-2Y-8 ..... Fed Nat| Mtg Assn Pool ...78.3720 |... . 293,384 s e 18T e e 2.000 |...... 2.590 ....02/16/2022 ...|....03/01/2051 ...
3140L8-20-6 ..... Fed Nat! Mtg Assn Pool ...78.3420 |... 251,577 |.... 807,282 oo e 283 s [ e 2.000 |...... 2.493 ....02/16/2022 ...|....04/01/2051 ...
3140MM-Y2-8 ..... Fed Nat! Mtg Assn Pool ...94.2110 |... 436,848 |.... 839,089 | o322 e e e 4.500 |...... 5.284 ... 12/11/20238 ... |....08/01/2052 ...
3140XF-LA-7 ..... Fed Nat! Mtg Assn Pool ...78.4190 |... 240,208 |.... 100293,303 |eeeeieeeeenns feeeeiee 322 | e e 2.000 |...... 2.510 ....02/16/2022 ...|....09/01/2051 ...
3140XG-G0-6 ..... Fed Nat| Mtg Assn Pool ...82.2860 |. ..216,244 |. .251,007 |.. .2.500 |......3.062 ....04/04/2022 .. 11/01/2051
3140XG-GR-4 ..... Fed Nat! Mtg Assn Pool ...82.6350 |. ..204,432 |. .237,051 |.. .2.500 |......3.084 ....04/04/2022 .. 12/01/2051
3140XH-3J-4 . Fed Natl Mtg Assn Pool ...85.4110 |. ..198,497 |. .200,549 |.. .3.000 |......4.953 ... 12/11/2023 .. 05/01/2082 ...
3140XM-HN-9 ..... Fed Nat! Mtg Assn Pool .. 537,235 |...78.2030 |... 533,659 |.... 540,428 oo e 2817 e e s 2.000 |...... 4.700 ...12/11/2023 ... |....04/01/2052 ...
3140XN-RG-1 ..... Fed Nat! Mtg Assn Pool .. 265,220 |...98.6910 |... 263,197 |.... 00265,222 e o2 e e e 5.500 |...... 5.581 ....10/23/2024 ...|....02/01/2054 ...
3140XQ-RI-9 ..... Fed Nat! Mtg Assn Pool .. 378,091 |. 101.2710 |... 377,121 |.... 878,059 e e (82) | e e 6.000 |...... 5.893 ...10/23/2024 ...|....07/01/2054 ...
31418C-401-1 ..... Fed Nat! Mtg Assn Pool . 14,263 [...92.6390 |... 12,986 i 13,964 [ 14,230 | [ (B) e [ e 4.000 |...... 3.698 ...01/04/2019 ...|....12/01/2048 ...
31418C-52-3 ..... Fed Nat! Mtg Assn Pool . 14,563 |...92.6390 |... 13,209 i 14,259 [ 1453 | e (D) e e s 4.000 |...... 3.686 ....01/04/2019 ...|....01/01/2049 ...
31418C-U7-7 ..... Fed Nat! Mtg Assn Pool ...89.5270 |... 54,533 80,912 [ 80,814 | [ (D) e e e 3.500 |...... 3.515 ....04/18/2018 ...|....03/01/2048 ...
31418C-V3-5 ..... Fed Nat! Mtg Assn Pool ...92.7020 |... 31,652 el 3144 34,982 s [ (B3) | [ s 4.000 |...... 3.633 ....04/02/2018 ...|....04/01/2048 ...
31418C-WU-4 ..... Fed Nat! Mtg Assn Pool ...95.4090 |... 28,890 i 30,280 [onnniiiiinnn 31,597 i [ (80) | [ e 4.500 |...... 3.792 ....04/03/2018 ...|....05/01/2048 ...
31418D-C5-9 ..... [Fed Nat| Mtg Assn Pool ...86.3210 |. 25,833 |. .3.000 |......2.875 ....06/28/2019 .. 07/01/2049
31418D-C6-7 ..... Fed Nat! Mtg Assn Pool ...89.6230 |. 28,560 |. .3.500 |......3.186 ...06/28/2019 .. 07/01/2049
31418D-CX-8 Fed Nat! Mtg Assn Pool ...86.2320 |. . 6,005 |. .3.000 |......3.116 ....05/21/2019 .. 06/01/2049
31418D-NG-3 . Fed Nat| Mtg Assn Pool ...82.3090 |[. 96,206 |. .2.500 |......2.239 ....03/03/2020 .. 03/01/2080 ...
31418D-PD-8 ..... [Fed Nat| Mtg Assn Pool ...82.3980 |. ..164,544 |. ..199,694 .2.500 |......2.069 ....05/08/2020 .. 05/01/2050 ...
31418D-08-8 ..... Fed Nat| Mtg Assn Pool ...82.4900 |... ...49,914 |.... 80,510 |oeiiiiiiiiie 82,673 [ e (88) [ e e 2.500 |...... 2.058 ....06/22/2020 ...|....07/01/2050 ...
31418D-0H-8 ..... Fed Nat! Mtg Assn Pool ...82.4760 |... 182,651 |.... 221,458 |l 229116 [ e (200) [ e e 2.500 |...... 2.0M ....05/08/2020 ...|....06/01/2050 ...
31418D-W0-8 ..... Fed Nat| Mtg Assn Pool ...86.2550 |... 180,046 [...oovvvennennnn208,736 |ovnennnennnnnnnn 212,942 o e (827) o i e 1.500 |...... 1.064 ....02/02/2021 ...}|....02/01/2036 ...
31418E-HK-9 ..... Fed Nat! Mtg Assn Pool ...94.2140 |... L A35,720 |eeeeiieeeeen 462,479 [ 437,698 e [t B8 e [ s 4.500 |...... 5.304 ...12/11/20238 ... |....09/01/2052 ...
35563P-LK-3 ..... Freddie Mac-SCRT ...88.9600 |... 010,563 |l 11874 [0 12,352 | [ (B8) | [ e 3.500 |...... 2.219 ...08/06/2019 ...|....10/25/2058 ...
35563P-NP-0 Freddie Mac-SCRT ...91.0210 |... 15,6884 | 17,281 e 17,627 [ e (BB) e e [t 2.500 |...... 1.722 ....08/05/2020 ...|....08/25/2059 ...
35564K-B3-2 . Freddie Mac-STACR 144A . 106.5090 |. 21,302 |. .8.569 |......7.314 ....11/26/2024 .. 07/25/2042 ...
35564K-E4-7 . Freddie Mac-STACR 144A . 105.0980 |. 47,294 |. .8.119 |......7.366 ....11/26/2024 .. 08/25/2042
35564K-L4-9 ..... [Freddie Mac-STACR 144A . 109.4970 |. 16,425 |. .9.569 |......7.254 ....04/30/2024 .. 03/25/2052
35564K-P4-5 ..... [Freddie Mac-STACR 144A . 104.8970 |. 15,735 |. .7.660 |......6.622 ....11/26/2024 .. 03/25/2043 ...
35564K-IIT-2 ...... Freddie Mac-STACR 144A .. covenn e LA L . 104.6120 |... L.31,384 | 80,000 fonnniiiien 31,279 i e (183) | e s 7.919 [...... 6.803 ...04/30/2024 ...|....05/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 7,287,641 | XXX 6,734,901 7,576,362 7,289,070 3,871 XXX XXX XXX 218,625 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 7,338,114 | XXX 6,782,795 7,623,439 7,339,125 3,800 XXX XXX XXX 221,329 XXX XXX
Industrial and Miscellaneous - Issuer Obligations
001084-AR-3 ..... AGCO Corp . .2.CFE .. . 100.9390 |. 5,047 |. .5,000 .5.450 |......5.479 ...03/18/2024 .. 03/21/2027 ...
001084-AS-1 ..... AGCO Corp ... .2.CFE .. . 100.5350 |. .5,027 |. .5,000 .5.800 |......5.836 ...03/18/2024 .. 03/21/2034
00138C-AV-0 ..... Corebridge Global Funding 144A .. 1.F FE .. . 102.8060 |. 5,140 |. .5.900 |......5.922 ...09/14/2023 .. 09/19/2028
00138C-BA-5 ..... Corebridge Global Funding 144A .. 1.F FE .. . 100.5300 |. 30,159 |. .5.200 |......5.240 ...06/18/2024 .. 06/24/2029 ...
00138C-BC-1 ..... Corebridge Global Funding 144A ... |- L.EFE ... s ...99.2200 |... 19,844 | 20,000 e 19,975 [ e e e et 4.900 |...... 4.929 ....11/25/2024 ...|....12/03/2029 ...
00206R-LJ-9 ..... ATET INC tivvviniiiiiiiiii e e L 2BFE i 33,797 [...67.4710 [.....covvnnnnnnnns 22,940 |..oovvennnnnnn 34,000 i 33811 s 3 [ e o 3.550 |...... 3.580 ...09/18/2020 ... |....09/15/2055 ...
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00206R-MN-9 ..... ATET INC wevviiieiiiiiin e foe een | s T ..2.BFE .. L..69.1340 |...oooiiiiiiinnnnn 8,296 |oniiiiiiiinnnnn 12,000 [t 12,776 | e (13) | e 00223800 ..l 3.466 ....12/07/2020 ...|....12/01/2057 ...
00206R-MT-6 ..... AT&T Inc N A |--2.BFE ... . 100.3780 |.oeeevvnieeeeennn 25,095 |oeniiiiiinnennnn 25,000 [oeeeeiieeeeeen 28,901 | o8 s e 222.5.400 . 5.456 ...06/29/2023 ...|....02/15/2034 ...
00287Y-BX-6 ..... AbbVie Inc ... N .. 1.G FE ..|... L..92.7930 |..oeevvinnnnnnnnn 18,559 |0 20,000 [oiiiiinenn 19,997 s el e e 4000223.200 . 3.203 L A1712/2019 L. 1172172029 ..
00287Y-DT-3 ..... AbbVie Inc ... N A .. 1.G FE ..|... . 100.0020 |......evueeeeennn 10,000 |oeeeniiiinnnnnnn 10,000 [oeeieiiiiieeeen 9,991 | oo e e [l 40950 | 4.967 ...02/22/2024 ...|....03/15/2031 ...
00287Y-DW-6 ..... AbbVie Inc ... N .. 1.G FE ..|... ...96.2890 |....oovniiinnnnnnn 4,814 | 5,000 [ 4,983 | e e e 00005.400 L 5.423 ...02/22/2024 ... |....03/15/2054 ...
00440K-AC-7 ..... Accenture Capital Inc N A .. 1.DFE ..|... ...96.0740 |..ecevvnnieeeenn. 48,087 o 50,000 [oieiiiiiee 49,921 | o2 s e [ 40250 4.277 ....10/01/2024 ...|....10/04/2031 ...
010392-FL-7 ..... Alabama Power Co 2 e | LEFE L ...82.2680 |.....oviieennnnnn 20,567 |ouiiniiiiinnnnnnn 25,000 [oiiiiiiiiinnnnnn 27,6837 e oo (O7) | e | 40150 3.3% ....04/07/2020 ...|....08/15/2044 ...
010392-FT-0 ..... Alabama Power Co N A .. 1.EFE ..|... L. 70.7060 |.oeeevvnneeeeenn 14,141 | 00220,000 [oreiiiiiiee 20,938 | feeeeeeieee e (28) | e 220080450 3.7 ....05/20/2021 ...|....10/01/2049 ...
01400E-AD-5 ..... Alcon Finance Corp 144A 2 L2.AFE .. ...88.3370 |. .1.912 ....02/02/2021 .. 05/27/2030
023551-AJ-3 ..... [Amerada Hess Corp .. .. 2.CFE .. . 111.1030 |. .4.763 ....08/02/2022 .. 08/15/2031
023551-AN-6 ..... Amerada Hess Corp .. . .. 2.CFE .. . 110.8560 |. oo 4.945 ...09/05/2024 .. 03/15/2033 ...
03027X-AW-0 ..... American Tower Corp ... 2 .. |--2.BFE ... L 94.7380 [oeeeeiiieeeeen 14,211 | 15,000 [ 14,006 | e 184 | e 22223800 ... 5.441 ....07/31/2023 ...|....08/15/2029 ...
03027X-CC-2 ..... American Tower Corp ... N |- 2.BFE ... . 100.6250 |.........oeeeeeen 30,187 |oveiniiiinnnnnnnn 30,000 [ooiiiiiiiinnnnnn 29,98 s o 15 e e 0000050200 L 5.312 ....06/22/2023 ...|....07/15/2028 ...
03073E-AW-5 ..... Cencora Inc N A |--2.BFE ... ...99.5030 |...cevvuniieeennn 39,801 |ouniiiiiiinnnnni40,000 [oiiiiiiiiiee 0,028 e e e e e 40850 | 4.833 (D ....... 119 |... ....12/09/2024 ...|....12/15/2029 ...
03076C-AN-6 ..... Ameriprise Finl Inc N | 1.GFE L. . 103.0320 |....oevvnnieennnnn 15,455 | 15,000 [oiiiiinnn 1,981 s B e e 00005700 L 5.736 ... 11/07/2028 ...|....12/15/2028 ...
031162-DU-1 ..... Amgen Inc N A |- 2.AFE L. ...96.2280 |..eeevvuiiieeeennn 19,246 |oeniniiiiinnnn20,000 [oeiiiiiiee e 19,706 | o2 s e [l BUT50 5.846 ...05/02/2024 ...|....03/02/2063 ...
035240-A0-3 ... Anheuser-Busch InBev Inc .. N | 1.GFE L. ...99.9330 |...ooeviiinnnnnn 24,983 | 25,000 [oiiiiiiiinnnnnnn 25,098 |eviiiiniiiiins e (2) | e | 4750 4.638 ....11/06/2024 ...|....01/23/2029 ...
036752-BG-7 ..... Elevance Health Inc B .. 2.AFE ..|... 1..99.7580 |.eeeeriiiieeeennn 19,952 |2 20,000 [ 19,997 e e e e e 40500 4.510 ....10/22/2024 ...|....10/30/2026 ...
03740L-AD-4 ..... Aon Corp N .. 2.AFE ..|... ...95.5980 |.....oviiiiinnnnnn 9,560 [ouiiniiiinnnnnnn 10,000 [oiiiiiiiiinn 9,998 s el e e 0002.850 Ll 2.860 ....02/23/2022 ...|....05/28/2027 ...
037833-EU-0 ..... Apple Inc . 1 .1.BFE .. ...99.0370 |. .4.195 ...05/08/2023 .. 05/10/2030
04020E-AE-7 ..... Ares Strategic Income Fund 144A 1 .2.CFE .. ...99.9780 |. .5.906 ... 11/22/2024 .. 03/15/2028 ...
04316J-AL-3 ..... Arthur J Gallagher & Co ...... . 1 .2.BFE .. ...99.4940 |. .4.868 ....12/10/2024 .. 12/15/2029 ...
04685A-3E-9 ..... Athene Global Funding 144A .........cccoovviiiinniinnninns foun oe weveeee | eeeeeeeen | LEFE L ...83.9900 |. .3.509 ...06/02/2024 .. 10/04/2031 ...
049560-AZ-8 ..... [Atmos Energy Corp ...eeeeveeieeeeemmmmneeeeenniaeeeeennns oo oo T | .. 1.EFE .. . 104.7720 |. ......5.178 ...06/18/2024 .. 11/15/2033 ...
053332-BH-4 ..... AutoZone Inc N |- 2.BFE ... . 107.6270 |..oeevvnnnneennnnn 26,907 |ovniniiiinnnnnnn 25,000 [oiiiiiiinnnnnnnn 25,023 |oveiiniiiiiiinns foeviiiiiiie e (2) s e 000 62550 Ll 6.536 ....10/24/2023 ...|....11/01/2033 ...
053332-BK-7 ..... AutoZone Inc N A |--2.BFE ... ...99.4340 |....oovniiieeennn 19,887 o2 20,000 [oeiiiiiieeeeeen 19,966 | o2 s e 22225.400 . 5.423 ....06/24/2024 ...|....07/15/2034 ...
054561-Ad-4 ..... AXA Equitable Hldgs | N |- 2.AFE L L..97.9790 [ooiiiiiiineennnnn 16,656 |onnnniiiiinnnn 17,000 [oiiiiiiinnnnnn 16,155 | o 210 | e 40350 6.033 ...06/02/2024 ...|....04/20/2028 ...
05526D-BY-0 ..... BAT Capital Corp . N A |- 2.AFE L. . 102.2600 |..eeevvnnieeeennn 20,452 | 20,000 [oiiiiiiiiene 20,000 |eveeieeciiiies feeeeeeiis s e 20050834 | 5.834 ...02/15/2024 ...|....02/20/2031 ...
05526D-BZ-7 ..... BAT Capital Corp . N |- 2.AFE L . 102.8210 |..oevvveieennnnnn 10,282 [oniiiieninnnnnn 10,000 [ocieiinneeena 10,107 Joveiiiiiciiiiees oo (7) e e 100226000 ... 5.844 ...03/12/2024 ...|....02/20/2034 ...
05684B-AC-1 ..... Bain Capital Specialty Corp .... N A .. 2.CFE ..|... ...95.2290 |..eeevniiieeeeennn 86,660 |ooeeiiiiinnnnnnnn 70,000 [oeeiiiiiiiee 89,722 | e 150 | e [0l 22550 . 2.780 ...10/05/2021 ...|....10/13/2026 ...
059165-ES-5 ..... Baltimore Gas & Electric Co . 1 1FFE .. ...98.8030 |. .5.652 ....06/03/2024 .. 06/01/2054 ...
06051G-HA-O ..... Bank of America Corp . 1 . 1.GFE .. ...77.2630 |. .4.250 ...02/07/2019 .. 01/23/2049
06051G-JL-4 ..... Bank of America Corp . 1 .1.GFE .. ...83.5490 |. .2.624 ... 10/24/2024 .. 10/24/2031
06051G-JW-0 ..... Bank of America Corp . 1 . 1.GFE .. ...74.8510 |. .3.311 ...04/16/2021 .. 04/22/2042
06051G-KD-0 ..... Bank of America Corp . 1 .1.GFE .. ...84.4370 |. ......3.704 ....03/24/2022 .. 10/20/2032 ...
06051G-LG-2 ..... Bank of America Corp .... 2 .. .. 1.EFE ..|... . 100.4640 |.......eoeeeeennn 30,139 |onniiiieiiinnnnnn 30,000 [oiiiiiii 29,6830 v feeeieeiee e 78 s e 0050202 5.524 ...10/04/2023 ...|....04/25/2029 ...
06051G-LV-9 ..... Bank of America Corp .... N .. 1.EFE ..|... . 101.8020 |......ooeneeennn 81,441 |l .80,000 [oiiiiinnnnenn80,130 |oveeiniiiiiiins oo (48) | e 0005933 | 5.831 ....06/02/2024 ...|....09/15/2027 ...
06406R-BT-3 ..... Bank of NY Mellon Corp .. N A .. 1.DFE ..|... . 105.0480 |..eeevveiiieeeennn 26,262 |oeeeiieeeeennnnnn 25,000 [oeeiieiiiiee 25,000 |oveeiecciiiies feeeeeeiis s e | 8317 | 6.317 ...10/18/2023 ...|....10/25/2029 ...
06406R-BV-8 ..... Bank of NY Mellon Corp .. N .. 1.DFE ..|... . 100.1270 |...eevveeneeennnnn 10,013 i 10,000 [oiieiinneeeenn 10,000 |oveeineiciiiiies oo s o e 4975 | 4.975 ...03/07/2024 ...|....03/14/2030 ...
06406R-BW-6 ..... Bank of NY Mellon Corp .. N A .. 1.DFE ..|... ...99.0710 |oeeeevnnieeeeenn 14,861 | 15,000 [oeceeiieee e 15,000 |oveeeccceies oo s e 050188 | 5.188 ...03/07/2024 ...|....03/14/2035 ...
06406R-BZ-9 ..... Bank of NY Mellon Corp .. N .. 1.DFE ..|... L..99.7970 [ooeeiiiineeen 24949 025,000 [ 25,000 |eiiiiieeiiiins e e e 00225060 ...l 5.060 ....07/15/2024 ...|....07/22/2032 ...
09290D-AJ-0 ..... BlackRock Funding Inc ... 1o |- 1.DFE ... 1..98.0510 |.oeeevvnieeeeennn 14,708 e 15,000 [ 14,981 | o2 e e 0002240900 . 4.950 ....07/17/2024 ...|....01/08/2035 ...
097023-CD-5 ..... Boeing Co .... 1. |- 2.CFE ... L..92.1080 [.ooevvviiiieeennnn 9,211 | 10,000 [ociiiinien 90195 | e 29 e e 4000223.200 .l 5.383 ....11/05/2024 ...|....03/01/2029 ...
097023-CN-3 ..... [Boeing Co . 1 .2.CFE .. ...89.2630 |. ......5.478 ....10/28/2024 .. 02/01/2030 ...
097023-CY-9 ..... Boeing Co .... 1.. ... 2.CFE ..|... ...98.5600 |.................. 24,640 |...oooiiiinnnnn 25,000 [ 24,659 s o B s e 50150 L 5.448 ...11/18/2024 ...|....05/01/2030 ...
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097023-DR-3 ... B0eing €0 ..vvvvvvviiiiiiiiiiiiiineeecciieecceeiee o e | s T .. 2.CFE .. . 104.6150 |......oveeeennnn 10,461 |onnniiinnnnnn 10,000 [oiiininnnnnnnnnn 10,482 | o (10) s oo e 6.388 |...... 5.458 ....11/05/2024 ...|....05/01/2031 ...
097023-DS-1 ... Boeing Co A1 [ 2.CFE Ll . 104.7930 |.oeeevniieeeeennn 10,479 |02 10,000 [oeciiiieeeeennn 10,461 | e () s oo e 6.528 |...... 5.867 ....11/18/2024 ...|....05/01/2034 ...
100743-AM-5 ... Boston Gas Co 144A . N P A S S L..89.0960 |.....ooviiiiiinnnnn 4,455 | 5,000 [ 5,000 |aiiiiiis e e e e 3.757 |...... 3.757 ...03/11/2022 ...|....03/16/2032 ...
103730-BP-4 ..... BP Cap Mkts America .. N A |- LEFE L. L..62.0180 |.oeevvniieeeeennn 12,404 | h02220,000 [oeeeiiieeeeeenn 19,213 | e 19 e e | 2.939 |...... 3.159 ....08/31/2021 ...|....06/04/2051 ...
103730-BQ-2 ..... BP Cap Mkts America .. N | LEFE L L..63.4260 |......ooiiieennnnn 6,343 | 10,000 [ 8,584 | e 20 [ e e 3.379 |...... 5.591 ...06/02/2024 ...|....02/08/2061 ...
103730-BU-3 ..... BP Cap Mkts America .. N A |- LEFE L. 1..96.5020 |..eeevnnieeeeenn 14475 | 15,000 [ 15,000 | e e e e 4.812 |...... 4.812 ...02/09/2023 ...|....02/13/2033 ...
10373Q-BV-1 ..... BP Cap Mkts America .. N | LEFE L L..96.7580 |.oiiiiiiiiiieenn 90676 i 10,000 [ 10,000 |oaiiiciiiis e e [ e 4.893 |...... 4.894 ....06/09/2023 ...}|....09/11/2033 ...
103730-CA-6 ..... BP Cap Mkts America N A |- LEFE L. 1..98.5760 |..eeevunieeeenn 44,359 | 45,000 [ AT | oD e e e 5.227 |...... 5.293 ....11/20/2024 ...|....11/17/2034 ...
10921U-2L-1 ..... Brighthouse Financial Inc 144A . .. 1.G FE .. . 100.8060 |. .5.664 ....06/03/2024 .. 06/10/2029
110122-EK-0 ..... Bristol Myers Squibb Co 1 1.FFE .. ...97.0380 |. ......5.577 ...02/14/2024 .. 02/22/2054
11135F-BX-8 ..... Broadcom Inc ... 1 .2.BFE .. . 100.3520 |. .5.050 |[......5.080 ....07/08/2024 .. 07/12/2029 ...
11135F-CA-7 ..... Broadcom Inc ... A 2B FE L ...98.3360 |...oevvuiieennnnn 39,334 |oiiiiiiiiininii40,000 [oiiiiiiieee 39,945 | o8 s e e 4.150 |...... 4.198 ....00/26/2024 ...|....02/15/2028 ...
114259-AW-4 ..... Brooklyn Union Gas Co 144A .. A1 [ 2AFE L L..94.9550 |....iiiinnnnnn 33,234 |0 35,000 [oiiiiinn 35,000 [oaiiniiiiiiins e e [ e 4.866 |...... 4.866 ....08/02/2022 ...|....08/05/2032 ...
12513G-BG-3 ..... COW LLC A1 [ 2.CFE Ll ...95.8820 |..eoevuiiiieeeennn 52,785 e 85,000 [oeiiiiiiee 55,000 |oaeicciiiees e e e | 2.670 |...... 2.670 . 11723/2021 ... |....12/01/2026 ...
126650-CY-4 ..... CVS Heal th Corp A1 [ 2B FE L L..86.4810 |oooivenineeen 12,972 | 15,000 [l 13,277 s e 11 e e e 4.780 |...... 6.053 [MS ...... 191 |... ....11/15/2024 ...|....03/25/2038 ...
126650-CZ-1 ..... CVS Heal th Corp A 2B FE L 82,4710 |oeeeeeeeeen 8,247 0022 10,000 [t 8,746 | e 15 e e e 5.050 |...... 6.064 |MS ...... ...06/03/2024 ...|....03/25/2048 ...
126650-DG-2 ..... CVS Heal th Corp A1 [ 2B FE L L..91.0660 |...covvnninennnnn 22,766 |ounnniiiinnnnnn 25,000 [oiiiiiiinnnnnn 28132 o i 31 e [ e 3.250 |...... 5.084 [FA ...... ....12/04/2024 ...|....08/15/2029 ...
126650-DJ-6 ..... CVS Heal th Corp A 2B FE L 91,5750 [oeeeeiieeeeeet 18,786 [ 15,000 [ 14,089 | e 12 e e e 3.750 |...... 5.082 (A0 ...... 141 |... ....12/04/2024 ...|....04/01/2030 ...
126650-DK-3 ..... CVS Heal th Corp N |- 2.BFE ... L 784380 [ 2,353 [ 3,000 i 30858 [ e (B e [ e 4125 |...... 2.598 A0 ...... ....07/31/2020 ...|....04/01/2040 ...
126650-DN-7 ..... CVS Heal th Corp .. 1 .2.BFE .. ...81.3120 |. .1.750 |......5.221 ... 11/25/2024 .. 08/21/2030
126650-D0-0 ..... CVS Heal th Corp .. 1 .2.BFE .. ...80.6450 |. .1.875 |......5.421 ....11/19/2024 .. 02/28/2031
126650-DR-8 ..... CVS Heal th Corp .. 1 .2.BFE .. ...80.0990 |. .2.125 |......5.389 ....11/26/2024 .. 09/15/2031
126650-DW-7 ..... CVS Heal th Corp .. mi .2.BFE .. ...98.6470 |. .5.000 |[......5.071 ...06/30/2023 .. 01/30/2029 ...
127097-AM-5 ... Coterra Energy Inc . N .2.BFE .. ...97.7430 |. .5.400 |......5.458 ....12/03/2024 .. 02/15/2035 ...
14040H-CZ-6 ..... Capital One Finl Co ... A1 [ 2AFE L . 103.2790 |...oevvenneeennnnn 10,328 [oninniiiinnnnn 10,000 [oiiiiiiiiiennn 9,686 [veniiiiiiinens o 88 e [ e 6.312 |...... 7.152 (D ....... ....10/06/2023 ...|....06/08/2029 ...
14040H-DC-6 ..... Capital One Finl Co ... e [ 2.AFE L . 110.4330 |.oeeeiniiieeeennn 82,825 | 75,000 [ 80,128 | e (B21) e e | 7.624 |...... 6.186 | AO ...... ...09/25/2024 ... |....10/30/2031 ...
14149Y-BR-8 ..... Cardinal Health Inc ... A1 [ 2B FE L ...99.3740 |......ooeeeennnn 49,687 |onnniiiinnnnnn 50,000 [oiiiiiiinnnnnnn 50,163 | e (2) e [ | 5.000 |...... 4.923 |WN ...... 21 |... ....12/06/2024 ...|....11/15/2029 ...
14913U-AU-4 ..... Caterpillar Finl Svs Corp . o | LEFE L ...99.6510 |..eeevnnniieeeenn 49,826 |onnnniiiinnnnnn 50,000 [oeiiiiniiee 49,920 |eiiiiciiees e e e e 4.700 |...... 4.737 ... 11/12/2024 ...|....11/15/2029 ...
15189T-BG-1 ..... CenterPoint Energy Inc A1 [ 2B FE L L101.1210 |ooeeeenieeeenn 35,392 [t 35,000 [oiiiiiin 34,936 [ i 10 e [ e 5.400 |...... 5.447 ...05/08/2024 ...|....06/01/2029 ...
161175-AY-0 ..... Charter Comm LLC .... L2 .. |- 2.CFE ..|... ...99.8830 |..eoeviiiiieeeennn 9,988 | 10,000 [oeiiiiiieeeennn 10,004 | e (1) e e e 4.908 |...... 4.789 ...10/16/2018 ...|....07/23/2025 ...
161175-BA-1 ... Charter Comm LLC . 2 .2.CFE .. ...94.5750 |. .6.484 |......4.290 ....06/16/2020 .. 10/23/2045 ...
161175-BK-9 ..... Charter Comm LLC . 1 .2.CFE .. ...96.7810 |. .4.200 |......3.314 ...09/04/2019 .. 03/15/2028
161175-BL-7 ..... Charter Comm LLC . 1 .2.CFE .. ...82.1670 |. .5.375 |......7.399 ....06/02/2024 .. 05/01/2047
161175-BN-3 ... Charter Comm LLC . 1 .2.CFE .. ...85.5630 |. .5.750 |......5.971 ...12/28/2023 .. 04/01/2048
161175-BR-4 ..... Charter Comm LLC . 1 .2.CFE .. ...97.8530 |. .5.050 |......5.486 ... 11/21/2024 .. 03/30/2029 ...
161175-BT-0 ..... Charter Comm LLC .... A1 [ 2.CFE Ll L. 75.2760 |oeeeeenneeeeenn 18,819 |0 25,000 [ 180692 | e 84 | e e 4.800 |...... 6.933 ...02/22/2024 ...|....03/01/2050 ...
161175-CC-6 ..... Charter Comm LLC .... A1 [ 2.0 FE L L. 66.7100 |..oovvvnniiiennnnnn 3,335 [ 5,000 [oiiiiiiiinn 4,995 | i e [ e 4.400 |...... 4.405 ....06/18/2021 ...|....12/01/2061 ...
161175-CE-2 ..... Charter Comm LLC .... A1 [ 2.CFE Ll .. 68.0160 |..ecevvuniieeeennnn 6,802 |oueneieeennnnnnn10,000 [oeiiiniiiieeeeenen 6,798 | o 19 e e e 3.500 |...... 6.664 ....10/24/2024 ...|....03/01/2042 ...
161175-CR-3 ..... Charter Comm LLC . A1 [ 2.0 FE L L 102.3180 |.ooevvviiieeeennnn 5,116 [ 5,000 [oiiiiiiinn 4,989 | e e [ e 6.550 |...... 6.583 ...06/09/2024 ...|....06/01/2034 ...
17275R-BS-0 ..... Cisco Sys Inc .... e [ LEFE L . 100.3240 |...ceevnniieeeennn 20,065 |oenineieiennnnnn20,000 [oeeiiiniiieeeeennn 19,964 |eeeccies e e e e 4.950 |...... 4.984 ...02/21/2024 ...|....02/26/2031 ...
17275R-BV-3 ..... Cisco Sys Inc . A1 [ LEFE L ...95.9790 |... . e 3,996 [ [ [ L e 5.350 |...... 5.377 ...02/21/2024 ... |....02/26/2064 ...
172967-PF-2 ..... Citigroup Inc .. T |- 1.GFE ... ...99.9050 |... 10,000 Joeeeeniieeeeennnn 10,000 foeeneeieniiiiees oeeeenieeeeeeee e e e 5.174 |...... 5.174 ...02/06/2024 ...|....02/13/2030 ...
174610-BF-1 ..... Citizens Finl Group .. 1. |- 2.AFE L . 101.5380 |... 15,000 [oeeiiiiiiennn 14,983 [ [ e [ e 5.841 [...... 5.867 ....07/02/2024 ...|....01/23/2030 ...
174610-8G-9 ..... Citizens Finl Group 1 L2.AFE .. . 105.7010 |. .5,000 .6.645 |......6.645 ...04/18/2024 .. 04/25/2035 ...
174610-BH-7 ..... Citizens Finl Group ......ooovvviivvnnniiiiiininniiniiinnns 1.. L 2.AFE L . 100.3720 |... 25,000 [ooiveeennennnnn25,000 |ouiniiiiiiiiinnns i Jeveeinnnniiiiins o oaeen 5.718 |...... 5.718 ...07/18/2024 ...|....07/23/2032 ...
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18551P-AE-9 ..... Cleco Corp HIAGS w.vvunviviiinnnniiiiiiiiieinciinieneeees oo ven | s T .. 2.CFE .. ...89.8990 |.......oiiiiinnnnn 13,485 | 15,000 [oiiiiin 130274 | i 308 [ e | 3.375 |...... 6.238 MS ...... ....08/07/2023 ...|....09/15/2029 ...
189770-26-4 ... CNO Global Funding 144A B - 1.GFE ... ...99.5290 |..eoeiiiiiieeeennn 29,859 |oniiiiiieennnnn 30,000 [oiiiiiieee i 29,997 | e e e | 4.875 |...... 4.879 (D ....... ....12/10/2024 ...|....12/10/2027 ...
19828A-AB-3 ..... Columbia Pipeline LLC 144A .. N |- 2.BFE ... L 102.4170 |ooeevveieeen 15,363 [ 15,000 [ociinieennd 15,110 | o (27) i oo e 6.042 |...... 5.812 [FA ...... ....08/07/2023 ...|....08/15/2028 ...
19828A-AC-1 ..... Columbia Pipeline LLC 144A .. N A |--2.BFE ... 98,7870 |oeeeeeneeeeee 4,939 | 5,000 [ 4,838 | e 10 e e e 5.681 |...... 6.154 [JJ ....... ...04/23/2024 ...|....01/15/2034 ...
19828A-AD-9 ..... Columbia Pipeline LLC 144A .. N |- 2.BFE ... 975610 [ 10,732 [ 11,000 i 10,914 | 2 e i e 5.007 |...... 5.235 | A0 ...... ....10/24/2024 ...|....10/01/2031 ...
19828T-AA-4 ... Columbia Pipelines LLC 144A .... N A |- 2.AFE L. . 102.9700 |..eeevvniieeeeennn 20,594 |2 20,000 [oeiiiiieeeeenn 19,672 | e 49 | e e 5.927 |...... 6.278 |FA ...... ...11/10/2023 ...|....08/15/2030 ...
19828T-AB-2 ..... Columbia Pipelines LLC 144A .... N |- 2.AFE L . 102.6600 |.........oeeeeeen 0,266 |ovennniinnnnnnnn10,000 [ociiiiinnnnnnn 10,000 |oeeeneciiiiens o3 e [ 6.036 |...... 6.036 |IN ...... ....08/02/2023 ...|....11/15/2033 ...
20030N-BT-7 ..... Comcast Corp ... N A .. 1.G FE ..|... L..80.7900 |.eeeeeriiieeeennn 4,089 [ 5,000 [ 4,392 | e B39 s e e 3.200 |...... 4.567 (W ....... ...06/11/2018 ...|....07/15/2036 ...
20030N-CY-5 . Comcast Corp 1 1.6 FE .. ...75.8480 |. .3.250 |......3.263 ...10/29/2019 .. 11/01/2039
20030N-DH-1 . Comcast Corp 1 . 1.GFE .. ...80.5050 |. .3.750 |......2.707 ...05/02/2024 .. 04/01/2040
20030N-DS-7 ..... |Comcast Corp 1 .1.GFE .. ...60.2600 |. .2.887 |......4.759 ....03/28/2024 .. 11/01/2051 ...
20030N-ED-9 ..... Comcast Corp ... N A 1.G FE ..|... ...99.0170 |ooeeveniieeeeennn 49,509 |oeeenieiennennnn50,000 [oeeeiiiieeee 89,925 | e 17 e e e 4.550 |...... 4591 (0 ....... ...05/01/2023 ...|....01/15/2029 ...
20030N-EE-7 ..... Comcast Corp N | 1.GFE L. 97,1690 [oviieiineenn 19,434 | n0020,000 [ 19,947 | D e [ 4.800 |...... 4.839 [MN ...... ....06/01/2023 ...|....05/15/2033 ...
20268J-AR-4 ..... CommonSpirit Health ... N A |- 1.GFE L. ...99.6050 |..eevvuniiieeeennn 24,901 | 25,000 [oeeiiiiiieeee 25,000 |oeeneeciiiees e e e | 5.205 |...... 5.205 (D ....... ....08/13/2024 ...|....12/01/2031 ...
205887-CC-4 ..... ConAgra Inc ... N |- 2.CFE ... ...99.3980 |...ooviiiinnnnnnn 44,729 | 45,000 [ 46,441 | e (87T e e e 4.850 |...... 3.869 [MN ...... ....12/13/2022 ...|....11/01/2028 ...
205887-CJ-9 ..... ConAgra Inc . N A |- 2.CFE ..|... . 101.0090 |.eevvvnneeeeennn 35,353 |oueiiiiiiinnnnn 35,000 [oeeiiiieee e 34,974 | e 18 e e e 5.300 |...... 5.345 | AO ...... ...07/17/2028 ...|....10/01/2026 ...
20826F-AV-8 ..... ConocoPhi | lips Co .. N .. 1.F FE ..|... 73,1220 [ 14624 020,000 [ 19,970 | e e [ e 3.800 |...... 3.809 [MS ...... ...02/22/2022 ... |....03/15/2052 ...
20826F-BD-7 ..... ConocoPhil lips Co .. N A .. 1.F FE ..|... 72,3480 | 12,209 | 17,000 [ 130285 | e 7 e e e 4.025 |...... 5.405 MS ...... ...10/24/2024 ...|....03/15/2062 ...
20826F-BE-5 ..... ConocoPhi | lips Co .. N .. 1.F FE ..|... L..92.6150 |ooiiiiniiiiiinnnn 4,631 | 5,000 [ 4,862 | e e [ e 5.300 |...... 5.494 |WN ...... ....06/13/2024 ...|....05/15/2053 ...
20826F-BG-0 ..... ConocoPhi | lips Co 1 1.FFE .. ...96.4870 |. .5.550 |......5.516 ...05/02/2024 .. 03/15/2054
20826F-BH-8 ..... ConocoPhi | lips Co 1 1FFE .. ...96.0450 |. .5.700 |......5.786 ... 11/14/2023 .. 09/15/2063
20826F-BJ-4 ..... ConocoPhi | lips Co 1 1.FFE .. ...98.9600 |. .4.700 |......4.728 ... 11/25/2024 .. 01/15/2030
20826F-BN-5 ..... ConocoPhi | lips Co mi 1FFE .. ...94.5770 |. .5.650 |[......5.609 ....12/09/2024 .. 01/15/2065 ...
209111-GC-1 ..... Consol idated Edison Co NY Inc . N . 1.GFE .. ...65.4930 |. .3.200 |......3.200 ...11/29/2021 .. 12/01/2051 ...
209111-GK-3 ..... Consolidated Edison Co NY Inc .... N .. 1.G FE ..|... ...99.6280 |....ooviiiiinnnnnn 9,963 | 10,000 [ 90931 L e e [ e 5.700 |...... 5. 749 [MN ...... ....05/06/2024 ...|....05/15/2054 ...
209111-GN-7 ..... Consol idated Edison Co NY Inc .... N A |- 1.GFE L. 96,1790 [oeeeeeneeeeennn 24,045 |2 25,000 [ 28,794 | e e e | 5.500 |...... 5.557 [MS ...... 164 |... ....11/14/2024 ...|....03/15/2055 ...
21037X-AD-2 ..... Constellation Software Inc 144A .. N |- 2.BFE ... . 100.3450 |.......cooeeeennnn 10,034 |onennniiinnnnnn 10,000 [oiiiiiinnnnnn 10,043 | o (3) v oo e 5.461 |...... 5.399 ...02/07/2024 ...|....02/16/2034 ...
22160K-AP-0 ..... Costco Wholesale Corp ... e [ LEFE L ...85.5730 |.oeeevriiieeeennn 12,836 v 15,000 [oeciiiieee e 12,943 | e 49 s e e 1.600 |...... 4.540 ....11/08/2024 ...|....04/20/2030 ...
224044-CN-5 ... Cox Comm Inc 144A A1 [ 2B FE L L..84.2740 |...oovviiieennnn 21,069 |oninniiiiinnnnnn 25,000 [oiiiiiiinnnnnn 23,281 o e 145 e e | 2.600 |...... 3.756 ...06/02/2024 ...|....06/15/2031 ...
224044-CU-9 ...... Cox Comm Inc 144A N A |--2.BFE ... ...96.8300 |..eeevuiiiieeeennn 53,256 |ouiiiiiiinnnnn 55,000 [oiiiiiiiiieee e 54,699 | e e e e 5.450 |...... 5.522 ....11/06/2024 ...|....09/01/2034 ...
22822V-AK-7 ..... [Crown Castle Intl Corp 1 .2.BFE .. ...96.2300 |. .3.800 |......5.507 ... 11/17/2023 .. 02/15/2028 ...
22822V-AN-1 ..... [Crown Castle Intl Corp 1 .2.BFE .. ...90.9500 |. .3.100 |......5.957 ...11/16/2023 .. 11/15/2029
22822V-8B-6 ..... Crown Castle Intl Corp 1 .2.BFE .. ...98.8580 |. .4.800 |......4.850 ....04/24/2023 .. 09/01/2028
25278X-Al-9 ..... Diamond Energy Inc .... 1 .2.BFE .. ...99.8550 |. .6.250 |......5.69% ...09/10/2024 .. 03/15/2053
25278X-BA-6 ..... Diamond Energy Inc . 1 .2.BFE .. ...94.0260 |. .5.750 |......5.625 ....00/09/2024 .. 04/18/2054 ...
25278X-BB-4 ..... Diamond Energy Inc .... A 2B FE L ...93.9020 |..eoevuniiieeeenn 13,146 | 14,000 [ 14,022 | e e e | 5.900 |...... 5.889 ...12/03/2024 ...|....04/18/2064 ...
254709-AT-5 ..... Discover Finl Svs 2 e [ 2B FE L L 114.3070 |ooeevenneee 17,146 | 15,000 [ 16,742 | i (82) e e | 7.964 |...... 6.228 ....00/23/2024 ...|....11/02/2034 ...
25470D-BF-5 ..... Discovery Comn Inc .... A1 [ 2.CFE Ll 1..93.1630 |.oeeeeeniieeeennn 4,658 | 5,000 [ 5,088 | e (8) [ e e 4125 |...... 3.922 ...03/17/2022 ...|....05/15/2029 ...
25470D-BJ-7 ..... Discovery Comn Inc .... 2 e [ 2.0 FE L ...88.9480 |.....oiiiiinnnnnn 8,895 | 10,000 [ 9,005 | e 15 e [ e 3.625 |...... 5.809 ....11/26/2024 ...|....05/15/2030 ...
26441C-BH-7 ..... Duke Energy Co A 2B FE L L..87.6530 |.oeeerriiieeeennn 8,765 | 10,000 [oeiiiiiee e 8,707 e o e 202 [ e e 2.450 |...... 5.223 ....05/31/2023 ...|....06/01/2030 ...
26441C-BL-8 ..... Duke Energy Co ... A1 [ 2B FE L ...85.3970 |....oovvieeennnnn 17,079 o 20,000 [oiiiiiinennnnn 17,938 | oo n 267 e o e 2.550 |...... 4.386 ...08/21/2023 ...|....06/15/2031 ...
26441C-BU-8 ..... Duke Energy Co ... 1 |- 2B FE ... L..87.4060 |...ovvrnieeeeennn 8,741 |0 10,000 [ 8,928 | e 16 e e e 5.000 |...... 5.786 ...05/31/2023 ...|....08/15/2052 ...
26441C-CE-3 ..... Duke Energy Co ... 1. |- 2.BFE ... L..99.7440 | 4,987 e 5,000 [ 4994 | e e [ e 5.450 |...... 5.467 ....06/05/2024 ...|....06/15/2034 ...
26442C-AH-7 ..... |Duke Energy Inc . .. 1.F FE .. ...97.9000 |. . ......4.029 ...12/02/2020 .. 02/15/2040 ...
264420-BH-6 ... Duke Energy Inc 1.. P O L - L..70.5150 |...oieiiinnnnnnn 3,526 i 5,000 [ 30883 s o 1 e i 3.550 |...... 5.644 ...07/03/2024 ...|....03/15/2052 ...
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26442E-AF-T7 ..... Duke Energy 0hio INC ..ceevnvviviininniiiiiiniinnniiennns foee e | s T .. 1.F FE .. ...95.4940 |....oiiiiennnnnn 23,874 | 25,000 [oiiiiiineen 24,995 | e e [ 000030650 Ll 3.655 ....01/03/2019 ...|....02/01/2029 ...
26442E-AL-4 ..... Duke Energy Ohio Inc N A |- LFFE L ...96.6630 |...cevuuniiieeennn 24,166 |oennniiiinnnnnnn 25,000 [oeiiiiiiiiee s 24,339 | el T s e 002250550 | 5.737 ...05/02/2024 ...|....03/15/2054 ...
264420-AP-9 ..... Duke Energy Progress Inc .. N | LR FE L ... 76.5400 |....oovnnnnnnnn 11,481 | 15,000 [l 14877 s o2 e e 00240000 . 4.050 ...03/14/2022 ...|....04/01/2052 ...
26443T-AB-2 ..... Duke Energy Indiana LLC ... N A |- LFFE L L.67.3130 |.oeeeiniiieeeenn 13,463 | eii0220,000 [ 19,803 | e 10 e e 0022080250 3.369 ...09/25/2019 ...|....10/01/2049 ...
26875P-Al-1 ... EOG Resources N | 1.GFE L. L..98.0610 |.ooevvvnnnneeennn 14,709 |oeiiniiiiinnnn 15,000 [ocvivineeec 15,110 | oo s e 000.5.650 ..ol 5.598 ....12/02/2024 ...|....12/01/2054 ...
281020-AM-9 ..... Edison Intl Inc .. N A |- 2.CFE ..|... ...96.9920 |...oovvniiieeeenn 14,549 | 15,000 [ 13,994 | e 275 | e 4125 6.479 ...10/17/2023 ...|....03/15/2028 ...
281020-AY-3 ..... Edison Intl Inc .. N |- 2.BFE ... . 100.2190 |...eevvnnnieennnnn 10,022 e 10,000 [oiiiiiininenn 9,986 |oveeiiniiiiiiens o3 s e 0000050260 Ll 5.291 ....06/10/2023 ...|....11/15/2028 ...
281020-BB-2 ..... Edison Intl Inc N A .. 2.BFE ..|... L..98.9110 |ooeeeeiieee e 34,619 |0 35,000 [ 34,889 | e s e 000050250 5.304 ....11/01/2024 ...|....03/15/2032 ...
20273V-AT-7 ..... Energy Transfer Equity . 1 .2.BFE .. . 105.6690 |. .6.422 ...10/10/2023 .. 12/01/2030
29273V-AZ-3 ..... |Energy Transfer Equity . 1 .2.BFE .. . 100.4750 |. .5.2% ....06/06/2024 .. 07/01/2029
29278N-AG-8 ..... [Energy Transfer Ptrns LP 1 .2.BFE .. . 100.3400 |. ......5.368 ...06/01/2023 .. 04/15/2029 ...
29379V-CG-6 ..... Enterprise Prods Inc N A |- 1.GFE L. ...96.8240 |....oovniiiieeennn 19,365 |oeniniiiiinnnnnn 20,000 [oeiiiiieeeeen 19,884 | e s e [l 40950 | 5.024 ....08/01/2024 ...|....02/15/2035 ...
29379V-CH-4 ... Enterprise Prods Inc . N | 1.GFE L. ...96.3590 |......oiiiieennnnn 9,636 |oeniniiiiinnnnnn 10,000 [oiiiiiiinnnnnn 10,493 s e (2) s e 000050550 L 5.221 ....00/13/2024 ...|....02/16/2055 ...
29444U-BE-5 ... Equinix Inc N A |--2.BFE ... 1..91.9220 |.oeeiiiiiiiieeen 9,192 |2 10,000 [ 8,924 | e 186 | e 12222232200 5.762 ...08/16/2023 ...|....11/18/2029 ...
204400-AF-4 ... Equitable Finl Life 144A .. .- LEFE ... ...90.3800 |......evnieeennnnn 18,076 |oenenniiiinnnnnnnn 20,000 [oiiiiiiinnnenn 19,975 s oo B e e 00001.800 L 1.841 ...03/03/2021 ...|....03/08/2028 ...
204490-AL-1 ..... Equitable Finl Life 144A .. B |- 1L.EFE ... ...94.5230 |..oeoviiiieeeennn 51,988 |t 85,000 [oiiiiiiiee e 54,975 | e 18 e e 2210700 1.725 ...11/08/2021 ...|....11/12/2026 ...
3003411-AB-2 ..... Evergy Inc N |- 2.BFE ... ...90.9730 |..ooiviiiiiiennnnnn 9,097 o 10,000 [oiiiiiien 9,978 s e e e 4000222.900 .l 2.950 ...12/10/2019 ...|....09/15/2029 ...
30037D-AA-3 ..... Evergy Metro Inc . N A |- LFFE L ...86.6650 |....cevuniieeeennn 13,000 |oeeiiiiiinnnnnn 15,000 [oieiiiiiiiie e 15,335 | e (62) | e 0002222250 . 1.793 ....02/02/2021 ...|....06/01/2030 ...
30040W-AU-2 ..... Eversource Energy N .. 2.BFE ..|... L..97.1850 |..oeevviininnnnnn 88,311 [ 80,000 [oiiiiiinen i 59,475 s e 49 | e 50125 5.255 ....06/13/2023 ...|....05/15/2033 ...
30040W-AX-6 ..... Eversource Energy .. 1 .2.BFE .. ...99.2310 |. .5.571 ....01/16/2024 .. 01/01/2034
303031-8L-9 ..... Meta Platforms Inc . 1 1.DFE .. . 100.1230 |. . 4.605 ....06/01/2023 .. 05/15/2028
316773-DK-3 ..... Fifth Third Bancorp 1 L2.AFE .. . 103.7390 |. .6.339 ...07/24/2023 .. 07/27/2029
337932-AH-0 . FirstEnergy Corp . mi .2.CFE .. ...97.3790 |. .5.538 ....06/14/2024 .. 07/15/2027 ...
341081-GP-6 ..... [Florida Power & Light ... N .1.DFE .. ...99.0980 |. ......4.632 ...05/15/2023 .. 05/15/2030 ...
350930-AC-7 ..... Foundry JV Hlldgs LLC 144A .. N |- 2.BFE ... . 100.9170 ..o 201,834 |oeienniinnnnnn 200,000 [oieiinnnnnnnnn203,686 |oveeeneeciiininns fooviiiinnnnnn(200) |ocevnnncnciiiies oo el 60150 |l 5.822 ....06/24/2024 ...|....01/25/2032 ...
361841-AL-3 ..... GLP Capital LP ... N A |- 2.CFE ..|... 1..99.2710 |oeeeeiiiieeeeennn 19,854 | 00220,000 [ 19,814 | e 89 | e 11222252300 . 5.558 ...03/06/2023 ...|....01/15/2029 ...
373334-J8-1 ... Georgia Pover Co . e [ TG FE L L..91.2680 |..ooevveinnnnnn 18,254 |0 20,000 [oiiiiiinnnn 19,885 | oD e e | AT50 4.803 ...02/15/2019 ...|....09/01/2040 ...
373334-KQ-3 ..... Georgia Power Co .... N A |- LFFE L 973310 [oeeeeiiee e 9,783 |2 10,000 [ s 9,975 | o8 s e [ 40700 4.740 ....06/02/2022 ...|....05/15/2032 ...
373334-KS-9 ..... Georgia Pover Co .... N | LR FE L ...99.5700 |....oovnieeennnnn 29,871 o 30,000 [oiiiiiinnnnnn 29,974 s el T e e | 40650 L 4.678 ...05/01/2023 ...|....05/16/2028 ...
373334-KY-6 Georgia Power Co .... N A .. 1.G FE ..|... L..98.3670 |..eeevrniieeeeennn 29,510 |oueiiiiiennnnnnn 30,000 [oiiiiiien i 29,930 v feeeeeeiis e e [l 40550 | 4.59% ....12/02/2024 ...|....03/15/2030 ...
375558-BZ-5 . Gilead Sciences In 1 L2.AFE .. . 100.3610 |. .5.270 ....09/07/2023 .. 10/15/2033 ...
375558-CB-7 . Gilead Sciences Inc ... 1 L2.AFE .. ...99.7990 |. .4.735 ....12/12/2024 .. 11/15/2029
378272-BP-2 . Glencore Funding LLC 144A . 1 L2.AFE .. . 105.0280 |. .5.851 ....10/24/2024 .. 10/06/2030
378272-BS-6 ..... Glencore Funding LLC 144A . 1 L2.AFE .. . 100.8230 |. .5.330 ...04/05/2024 .. 04/04/2029
38141G-B2-9 ..... Goldman Sachs Group Inc 1 1.F FE .. ...99.4900 |. ......5.049 ....07/16/2024 .. 07/23/2030 ...
38141G-B6-0 ..... Goldman Sachs Group Inc ... N A |- LFFE L L..97.9270 |oeeeeiiiieeeeennn 24,482 225,000 [ 25,000 |eeeieeceies e e e |l 40692 | 4.692 ....10/16/2024 ...|....10/23/2030 ...
38141G-WV-2 ..... Goldman Sachs Group Inc ... N |- 2.AFE L ...96.1940 |......oieeeeennn 86,575 | 90,000 [oiiiiiiinnnnnn 96,182 | oo (1,808) | e 00030814 1.671 ....01/07/2021 ...|....04/23/2029 ...
38141G-XA-7 ..... Goldman Sachs Group Inc ... N A .. 1.F FE ..|... ...88.2380 |...cevvuiiieeennn 30,883 i 35,000 [oiiiiiiiee e 87,850 | e (M) e e A 3.748 ...06/10/2020 ...|....04/23/2039 ...
38141G-XR-0 ..... Goldman Sachs Group Inc ... N | LR FE L L..82.5810 |..ooevvniieennnnn 12,387 o 15,000 [ociinineee 15,000 |oveeenncciiiins oo e e e 12992 1.992 ...01/20/2021 ...|....01/27/2032 ...
437076-DF-6 ..... Home Depot Inc N A .. 1.F FE ..|... 1..95.9190 |ooeeiiniiiiieeen 4,796 | 5,000 [ 4,922 | e s e 11222252300 . 5.406 ...06/17/2024 ...|....06/25/2054 ...
438516-CT-1 ..... Honeywel | Intl Inc N | LR FE L ...93.8130 [.ooeeviiiiiienn 4,691 | 5,000 [ 986 | e e e 0000050200 Ll 5.269 ....12/09/2024 ...|....03/01/2054 ...
44891A-CB-1 ..... Hyundai Capital America 144A veveneens |- LG FE ... . 100.6150 |..eeevvunnieeennn 30,184 |2 30,000 [oiiiiiiee i 29,953 | e 86 | e 222250500 .. 5.633 ...08/28/2023 ...|....03/30/2026 ...
458140-BG-4 ..... Intel Corp 144A .. 1. |- 2.AFE L L..66.0220 |.......cooeeeeennn 16,505 |oeninniiiiinnnnnn 25,000 [oiiviinnee 17,581 s [ 28 | e 3T 6.186 ....12/09/2024 ...|....12/08/2047 ...
458140-BJ-8 ..... Intel Corp ... 1 L2.AFE .. ...50.7870 |. ......6.079 ...12/09/2024 .. 11/15/2049 ...
458140-BM-1 ..... Intel Corp ... 1.. L 2.AFE L L 77.3690 | 11,606 il 15,000 [ 13,068 i o 24 i e | 40750 5.720 ...08/28/2024 ... |....03/25/2050 ...
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458140-CC-2 ... Intel COrp wovvvnvviiiiiiiiiiiiiiiiieeccceieeeecvviiee feen oo e T .. 2.AFE .. L 781180 | 7,812 oo 10,000 |ovveenveiiinnnnnns LT 4 O O N R RN 5.050 |...... 5.063 ....08/02/2022 ...|....08/05/2062 ...
458140-CJ-7 ..... Intel Corp ... e [ 2.AFE L ...88.5680 |..eeevruiiiieeennnn 8,857 | 10,000 [oiiiiiiee et 9,317 | o2 s e 1222052700 6.217 ....11/06/2024 ...|....02/10/2053 ...
458140-CK-4 ..... Intel Corp ... N P A S S ...90.3650 |.......oooveeeennnn 9,086 |oeiiniiiiinnnnnn 10,000 [oiiiiiiinnnnn 10,385 | e (3) e e 00025.900 ..l 5.671 ....02/08/2023 ...|....02/10/2063 ...
459200-KM-2 ..... Intl Business Machines Corp . N A |- 1.GFE L. ...94.9960 |....oovniieeeennn 94,996 |ooiinniiinnnnn. 100,000 [oiiiiiiieee s 99,994 | o8 e e 402222.200 . 2.203 ...02/02/2022 ...|....02/09/2027 ...
465685-A0-8 ..... ITC Hldgs Corp 144A N |- 2.BFE ... ...89.4620 |.......coeeeeennnn 22,366 |ouniniiiiinnnnnnn 25,000 [ooiiiiiiiinene s 28970 i o5 e e 000002.950 L 2.974 ....06/11/2020 ...|....05/14/2030 ...
46647P-BD-7 ..... JPMorgan Chase & Co ... N A .. 1.F FE ..|... ...94.6850 |...coovniiieeeennn 52,077 |oveiiieeeenennnn 85,000 [oeiieiiiiiee 55,000 |oveeiieciiiiies oo e e 220030702 3.702 ...04/29/2019 ...|....05/06/2030 ...
46647P-BX-3 ..... JPMorgan Chase & Co ... N .. 1.F FE ..|... ...82.9040 |.....oviiiiennnnnn 8,290 |eaiiiiiiinnnnnnn 10,000 [oiiiiiiiinenn 8,261 e e 197 | e | 1983 4.884 ....01/05/2024 ...|....02/04/2032 ...
46647P-CC-8 ..... JPMorgan Chase & Co ... N A .. 1.F FE ..|... ...85.7990 |..eeevriiieeeeennn 12,870 e 15,000 [oiceeiiee e 12,900 | foeeiee 214 | e 102222.580 . 4.882 ....02/02/2024 ...|....04/22/2032 ...
46647P-CD-6 . JPMorgan Chase & Co 1 .1EFE .. ...73.4970 |. .3.198 ...04/19/2021 .. 04/22/2042
46647P-CR-5 ..... [JPMorgan Chase & Co 1 . 1EFE .. ...84.3710 |. .2.545 ....11/01/2021 .. 11/08/2032
46647P-DG-8 ..... [ JPMorgan Chase & Co 1 .1EFE .. ...99.9920 |. ......4.851 ....07/18/2022 .. 07/25/2028 ...
46647P-DU-7 ..... JPMorgan Chase & Co ... N A .. 1.EFE ..|... . 101.0090 |..eevvvenneeeeennn 35,353 |oeeiiiiieennnnnnn 35,000 [oeieeiiiieee 85,000 |oveeieccieiies foeeieeiiis e e 5299 | 5.299 ..07/17/2028 ... |....07/24/2029 ...
46647P-DII-3 ..... JPMorgan Chase & Co ... 2 .. .. 1.EFE ..|... . 102.3240 |..ooevvnnnnennnnn 15,349 | 15,000 [oiiiiiinenen 15,000 |eveiiniiiciiiins oo i e 100008.070 Ll 6.070 ....10/16/2023 ...|....10/22/2027 ...
46647P-EC-6 ..... JPMorgan Chase & Co ... N A .. 1.EFE ..|... ...99.5420 |....ooviiieeennn 34,840 o 35,000 [oiiiiiiieee e 85,081 | e (B) e e 11222050336 5.311 ....01/30/2024 ...|....01/23/2035 ...
46647P-EG-7 ..... JPMorgan Chase & Co ... N .. 1.F FE ..|... . 102.0130 |.....ovveneeeennn 66,308 |ounnnniiinnnnnn 65,000 [ooiiiiiiiinnnnnn 85,134 | e (7). e 00052581 | 5.526 ...06/02/2024 ...|....04/22/2030 ...
46647P-ER-3 ..... JPMorgan Chase & Co ... N A .. 1.EFE ..|... ...96.3320 |..oeevnniiieeeenn 43,349 | 45,000 [oiiiiiiee e 44538 s e B e e |l 4946 | 5.070 ....10/24/2024 ...|....10/22/2035 ...
476556-DE-2 ..... Jersey Central Power & Light 144A .. N | 1.GFE L. L.97.6480 |.oiiiiiiiiieennnn 4,882 | 5,000 [ 4,982 | e e e 10000.5.100 L 5.144 ....12/02/2024 ...|....01/15/2035 ...
49338C-AD-5 ..... KeySpan Gas East Inc 144A N A |- 2.AFE L. . 101.4330 |ooeeeeniiiieeeennn 5,072 | 5,000 [ 5,000 | e e e 5004 5.99%4 ...03/01/2023 ...|....03/06/2033 ...
502431-AR-0 L3Harris Corp .. N .. 2.BFE ..|... L..97.0260 |...oevveiiieeennnnn 9,708 |oniiiiiiiiinnnn 10,000 [ociiiiineee 10,110 | e e e 022.5.600 ...l 5.522 ....12/12/2024 ...|....07/31/2053 ...
502431-AS-8 . L3Harris Corp 1 .2.BFE .. ...99.9660 |. .5.095 ...03/11/2024 .. 06/01/2029
502431-AU-3 ..... [L3Harris Corp 1 .2.BFE .. ...99.6520 |. .5.364 ...03/11/2024 .. 06/01/2034
502431-AV-1 ..... [L3Harris Corp .. 1 .2.BFE .. ...96.2050 |. .5.721 ....12/30/2024 .. 08/15/2054
50540R-BA-9 . Laboratory Corp of America mi .2.BFE .. ...95.7320 |. .4.612 ....09/16/2024 .. 04/01/2032 ...
532457-C0-9 Lilly Eli & Co ... N . 1EFE .. ...98.0510 |. ......4.249 ....08/12/2024 .. 08/14/2029 ...
532457-CR-7 ... Lilly Eli & Co ... N | LEFE L L..96.0200 |....oovnnniiiennnnn 4,801 | 5,000 [oiiiiiiiin 4,998 | e e e 0 40600 L 4.604 ....08/12/2024 ...|....08/14/2034 ...
548661-EP-8 ..... Lowes Co's Inc ... N A |- 2.AFE L. . 100.1630 |..eevvveneeeeennn 20,083 Joeeiiiieeeennnnnn 20,000 [oeeeiiieeeeeen 19,999 | oo e e 1240800 . 4.806 ....08/28/2023 ...|....04/01/2026 ...
55261F-AS-3 ..... M & T Bank Corp .. N |- 2.AFE L . 107.2330 |..ooevvennennnnn 58,978 it 85,000 [oiiiiiiinene 55,610 |oveiiiiiiiiins oo (70) | e | 743 7.070 ...09/09/2024 ...|....10/30/2029 ...
55336V-BQ-2 ... MPLX LP N A |--2.BFE ... L..87.5050 |..eeeveniiieeeennn 13,126 | 15,000 [ 12,469 e feeeiiii 866 | e 110020 2.650 .. 6.257 ...10/16/2023 ...|....08/15/2030 ...
55903V-BB-8 ..... WarnerMedia Hldgs Inc ... N |- 2.CFE ... . 13,835 ...93.0710 |... . e 13,970 [ e 136 e e el 42054 | 5.924 ....06/13/2024 ...|....03/15/2029 ...
55903V-BC-6 WarnerMedia Hldgs Inc ... N A .. 2.CFE ..|... .. 107,808 |...88.1490 |... 2 120,000 Joeeeennieeeeennn 109,415 [ e 782 [ e e 42279 | 5.789 ...12/03/2024 ...|....03/15/2032 ...
55903V-BE-2 . WarnerMedia Hldgs Inc 1 .2.CFE .. . 27,652 |...74.6540 |. 37,000 .7.279 ....12/18/2024 .. 03/15/2052 ...
55903V-BF-9 . WarnerMedia Hldgs Inc ... 1 .2.CFE .. . 53,110 |...73.8360 |. 60,000 .6.163 ...12/18/2024 .. 03/15/2062
571748-BH-4 ..... [Marsh & McLennan Cos In 1 1.6 FE .. . 10,265 |...92.6100 |. 10,000 .4.543 ...02/20/2019 .. 03/15/2039
573874-AP-9 . Marvel Technology Inc ... 1 .2.CFE .. . 19,947 |. 102.4820 |. 20,000 .5.809 ...09/12/2023 .. 02/15/2029
595017-BK-9 ..... Microchip Technology Inc 1 .2.BFE .. ..29,969 |...99.6830 |. 30,000 ......4.938 ... 12/11/2024 .. 03/15/2028 ...
595017-BL-7 ..... Microchip Technology INC ....ccovvevveeiiiiieiiiiieeeees fon e N A |--2.BFE ... . 19,984 [...99.2240 |.....coevueeeeena 19,845 | iiiinn20,000 [oiiiiii 19,984 | e s e [222205.050 . 5.070 ....12/11/2024 ...|....02/15/2030 ...
617446-8L-6 ..... Morgan Stanley Group Inc N | LEFE L ...88.8580 |.......ooeeeennnn 48,872 | 85,000 [oiiiiiiinnnnnn 55,189 i e (38) | e 02,699 2.625 ....02/02/2021 ...|....01/22/2031 ...
617446-8X-0 ..... Morgan Stanley Group Inc N A |- LEFE L. L 818110 |oeeeeeeieeeeeenn 8,181 |02 10,000 [ 10,000 | oo e e | 10928 1.928 ...01/20/2021 ...|....04/28/2032 ...
61747Y-EH-4 ..... Morgan Stanley .....coovvvviiiiiiiiiiiiiiiniiiiiinees fon e N | LEFE L ...83.7990 |....ooviiiennnnnn 25,140 o 30,000 [oiiiiiinnnennn 26,377 Joveiiieiiiiiinns oo 383 | e 2511 4.354 ...06/08/2022 ...|....10/20/2032 ...
61747Y-FF-7 ..... Morgan Stanley .....oeeeeeemeneiiieiiie e [ e N A |- LEFE L. 1011080 |-eevvveeeeeeennn 10,111 |oc02210,000 [ 10,000 | oo e e 50449 | 5.449 ...07/19/2023 ...|....07/20/2029 ...
61747Y-FQ-3 ..... Morgan Stanley .....coovvviivviiiiiiiiiiiiniiiiiineees fon e A1 [ LEFE L . 101.7860 |.......eeeeeeeennn 50,893 |ovniniiiiiinnnnnnn80,000 [oiiiiinnennnn 50,134 e oo (7) s e 1000.5.656 ...l 5.585 ...06/02/2024 ...|....04/18/2030 ...
636274-AD-4 ..... National Grid Group Inc ... 1 |- 2B FE ... L 101.9410 |ooeeeennieeeeen 10,194 210,000 [ 10,000 | oo e e 100050602 . 5.602 ...06/07/2023 ...|....06/12/2028 ...
6533%K-BR-0 ..... Nextera Energy Capital .. 1. |- 2.AFE L L..86.4770 |...oevviinnnnnnnn 80,534 | 70,000 [oiiiiiiee 88,479 s o 286 | e 000002.200 2.658 ....03/03/2023 ...}|....06/01/2030 ...
6533%K-BS-8 . Nextera Energy Capital . .. 2.AFE .. . 100.6130 |. ......5.679 ...08/08/2023 .. 09/01/2025 ...
65473P-AL-9 ..... NiSOUrce INC wuvvuiiiiiiruniiiiiiiiiiiiiiiiiiis e ceieaanns 1.. ... 2.BFE ..|... ...81.7850 |.....cooooeeeennn. 8,178 il 10,000 [ 8,886 i oo 199 | e 000010700 3.754 ...03/16/2022 ... |....02/15/2031 ...
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65473P-AN-5 ... NiSource Inc T ..2.BFE .. . 100.8690 |........ooeeeeeen 30,261 [oneeniiiiinnnnnnnn 30,000 [oiiiiiiinnnnnnnnn 30,094 | o (26) e e e 5.250 |...... 5.144 ....06/31/2023 ...|....03/30/2028 ...
65473P-AP-0 ..... NiSource Inc ... o 2B FE Ll ...99.6890 |..ooevniiiiieeennnn 9,969 |oniiiiiiiinnnnn 10,000 [oiiiiiiiieeeeen 90996 [ e e e | 5.400 |...... 5.405 ...05/31/2023 ...|....06/30/2033 ...
65473P-A0-8 ..... NiSource Inc ... A1 [ 2B FE L ...99.1980 |..oovviiiiiiennnnnn 9,920 |oniiiiiiinnnnn 10,000 [oiiiiiiiiie et 90885 [ e 18 e [ e 5.350 |...... 5.794 ...06/02/2024 ...|....04/01/2034 ...
654730-BE-2 ..... NiSource Fin Corp A 2B FE L L..97.3480 |.oeeiiiiiieeeenn 20,204 |oniiiieeenn02 30,000 [eeiiiiiee e 80,187 s e (B) e e e 3.490 |...... 3.267 ...04/08/2020 ...|....05/15/2027 ...
666807-BT-8 ..... Nor throp Grumman Corp ... A1 [ 2AFE L ...95.7550 |...oivviiiinennnnn 28,726 |onnnniiiiinnnnnnn 30,000 [oiiiiiiinnnnnnnn 40,486 |onenniiiiiis e (886) [ e | 5.150 |...... 2.346 ...07/31/2020 ...|....05/01/2040 ...
67021C-AV-9 ..... NSTAR Electric Co .. e [ LR FE L . 100.5200 |...ovvvnnieeeeennn 15,078 |oeeneieienneee 15,000 [oeeennieeeenn 14,979 | o e e e 5.400 |...... 5.419 ...05/20/2024 ...|....06/01/2034 ...
67066G-AG-9 ..... NVIDIA Corp A1 [ 1D FE L L..82.7560 |...oovvniiiinnnnnn 24,827 | 30,000 [oiiiiiiinnnnnn 34,910 | e (280) s e | 3.500 |...... 2.19% ....07/31/2020 ...|....04/01/2040 ...
67103H-AL-1 ..... 0'Reilly Automotive Inc ... N A |--2.BFE ... 96,7670 |oeeeeeniieeeeennen 9,677 e 10,000 [oeciiiiie e 90838 | e 39 s e e 4.700 |...... 5.295 ....06/12/2023 ...|....06/15/2032 ...
677050-AN-6 ..... Oglethorpe Power Corp 1 L2.AFE .. ...88.1470 |. .5.050 [......5.117 ...05/10/2019 .. 10/01/2048
677347-CH-7 ..... Ohio Edison Co 144A 1 . 1.GFE .. ...99.9770 |. .5.500 |......5.371 ...07/21/2023 .. 01/15/2033
677415-CV-1 ..... Ohio Power Co .. 1 L2.AFE .. ...96.7330 |. .5.000 |......5.060 ...05/08/2023 .. 06/01/2033 ...
682680-BG-7 ..... ONECK Inc A 2B FE L L 103.5870 |oeeeeeeeeeeeeenn 5,179 |0 5,000 e 4,997 | e e e e 6.100 |...... 6.111 . 11/15/2022 ... |....11/15/2032 ...
682680-CC-5 ..... ONECK Inc ... A1 [ 2B FE L ...96.9830 |.....ooiiiennnnn 14,548 | 15,000 [ 14,985 | e e [ e 4.400 |...... 4.423 ....09/10/2024 ...|....10/15/2029 ...
682680-CE-1 ..... ONECK Inc ... A 2B FE L 1..95.6760 |..eevvrniieeeennn 19,135 |oniiiii00220,000 [eeiiiiiee e 19,987 | e e e e 5.050 |...... 5.090 ....09/10/2024 ...|....11/01/2034 ...
682680-CG-6 ..... ONECK Inc ... A1 [ 2B FE L ...93.9550 |...ooeviiinennnnn 18,791 |0 20,000 [oiiiiiinnn e 19,962 | e e i e 5.850 |...... 5.862 ....00/12/2024 ...|....11/01/2064 ...
68389X-BP-9 ..... Oracle Corp . A 2B FE L ...83.5630 |...oevuiiiieeeennn 25,069 |ouuiniiiiennnnnnn 30,000 [oeiiiiiiiieee i 29,591 | e 28 e e e 3.800 |...... 3.936 ...04/03/2018 ...|....11/15/2037 ...
68389X-BV-6 ..... Oracle Corp .... A1 [ 2B FE L ...90.3250 |...ooeviiiiinnnnnnn 9,083 [ 10,000 [oiiiiiniinn 9,176 [ e 136 e [ | 2.950 |...... 4.743 ...02/02/2023 ...|....04/01/2030 ...
68389X-BW-4 ..... Oracle Corp .... A 2B FE L L. 78.2990 |.ieeeiiiieeeeennn 12,528 | 16,000 [ 15,784 | o] e e e 3.600 |...... 3.663 ...02/10/2022 ...|....04/01/2040 ...
68389X-CB-9 ..... Oracle Corp ... N |- 2.BFE ... L. 72,0160 |oooeveniiiennnnnn 3,601 [ 5,000 [oiiiiiinn 4,991 | e e [ e 4.100 |...... 4.110 ....03/22/2021 ...|....03/25/2061 ...
68389X-CE-3 ..... Oracle Corp . 1 .2.BFE .. ...88.0120 |. .2.875 |......2.893 ...08/22/2021 .. 03/25/2031
68389X-CP-8 ..... Oracle Corp . 1 .2.BFE .. ...97.3950 |. .4.900 |......4.909 ...02/02/2023 .. 02/06/2033
68902V-AK-3 ..... Otis Worldwide Corp 1 .2.BFE .. ...88.8560 |. .2.565 |......3.654 ...11/06/2024 .. 02/15/2030
694308-JG-3 . Pacific Gas & Electric Co mi .2.BFE .. ...85.5360 |. .2.500 |......4.480 ...03/24/2022 .. 02/01/2031 ...
694308-JM-0 ..... [Pacific Gas & Electric Co N .2.BFE .. ...96.7820 |. .4.550 |......5.847 ...01/18/2024 .. 07/01/2030 ...
694308-UN-8 ... Pacific Gas & Electric Co ... A1 [ 2B FE L .. 86.7010 |...cevvuiieeeennnn 8,670 [ounnniiiiinnnnnnn 10,000 [oiiiiinnneennn 10,816 [oeenncciiiees oo (18) s o e 4.950 |...... 4.408 ....00/23/2021 ...|....07/01/2050 ...
694308-JT-5 ... Pacific Gas & Electric Co ... A 2B FE L ...88.6900 |...oevuuiiieeeennn 31,042 |oniiiiiiinn0 835,000 [oiiiiiie e 31,269 | e 859 | e e 3.250 |...... 5.176 ....09/20/2022 ...|....06/01/2031 ...
694308-KF-3 ..... Pacific Gas & Electric Co ... A1 [ 2B FE L . 101.1430 |.ooevvenneennnnnn 91,029 |oninniiinnnnnn90,000 [oiiiiiinenn 89,919 | i 30 e e e 5.450 |...... 5.490 ...02/21/2024 ...|....06/15/2027 ...
694308-KH-9 ..... Pacific Gas & Electric Co ... A 2B FE L . 109.1400 |.oeevvnneeeeennen 5,457 |0 5,000 [ 4976 | e e e | 6.750 |...... 6.789 ....01/04/2023 ...|....01/15/2053 ...
694308-KL-0 ..... Pacific Gas & Electric Co ... A1 [ 2B FE L . 103.4970 |.....ovvieeennnnn 20,699 |oniiniiiinnnn 20,000 [oiiiiiiinnnnn 20,298 [ e (40) e e 6.100 |...... 5.682 ...06/02/2024 ...|....01/15/2029 ...
709599-BN-3 Penske Truck Leasing 144A ... N A |--2.BFE ... 987180 [oeeeeeiieeeeenn 4,986 [ 5,000 [ 4,998 | o8 s o e 4.400 |...... 4.461 ....06/02/2022 ...|....07/01/2027 ...
709599-BU-7 . Penske Truck Leasing 144A . 1 .2.BFE .. . 101.0160 |. .5.750 |......6.182 ....07/07/2023 .. 05/24/2026 ...
709599-BI-3 ..... [Penske Truck Leasing 144A . 1 .2.BFE .. . 102.9210 |. .6.050 |......6.110 ...07/27/2023 .. 08/01/2028
T13448-E2-7 ..... PepsiCo Inc . 1 .1EFE .. ...85.3160 |. .1.625 |......4.646 ....11/04/2024 .. 05/01/2030
717081-EU-3 ..... Pfizer Inc 1 1.FFE .. ...84.4310 |. .3.900 |......5.142 ....12/09/2024 .. 03/15/2039
718172-DA-4 ..... Philip Morris Intl . 1 1FFE .. . 100.4730 |. .5.125 |......5.298 ...06/06/2023 .. 02/15/2030 ...
718172-DB-2 ..... Philip Morris Intl .... N A .. 1.F FE ..|... L 100.2170 |oeeeeenieeeeeena 15,083 e 15,000 [ 14,884 | e 1 e e e 5.375 |...... 5.494 ...06/29/2023 ...|....02/15/2033 ...
718172-DE-6 ..... Philip Morris Intl .... N .. 1.F FE ..|... . 101.6030 |...coevvnneeeeennn 15,240 |ovenniiiinnnnn 15,000 [ocvvnnnnnnenn 14,749 Lo i e 2 e o e 5.625 |...... 5.874 ....09/056/2023 ...|....09/07/2033 ...
718172-DH-9 ..... Philip Morris Intl .... N A .. 1.F FE ..|... . 100.0630 |...ccevnnneeeeenn 40,025 |ooeenieiennnnnnn 40,000 [ooeiiiniieee i 39,876 e o B4 | e e 5125 |...... 5.428 ...05/02/2024 ...|....02/13/2031 ...
718172-DM-8 ..... Philip Morris Intl .... .. 1.F FE ..|... ...99.1430 | 44,614 | 45,000 [ BATAA | e B8 e e 4.375 |...... 4.592 ....11/07/2024 ...|....11/01/2027 ...
718172-DP-1 ..... Philip Morris Intl cooeeeeiiiiiiie e [ o .. 1.F FE ..|... 977640 |.ooeeeneeeee 14,865 | 15,000 [l W TTT | oD e e e 4.750 |...... 5.009 [MN ...... 119 |... ....11/04/2024 ...|....11/01/2031 ...
T4256L-ES-4 ..... Principal Life Global Fund I1 144A ... .. 1.EFE ..|... ...94.3520 |......cooeeeeeenn 66,046 |ooinniiiinnnnn 70,000 [oiiiiiiiinnnnnnn 89,843 | i 82 e e e 1.500 |...... 1.622 [IN ...... 128 |... ....11/09/2021 ...|....11/17/2026 ...
T4256L-EY-1 ..... Principal Life Global Fund I 144A ... .. 1.EFE ..|... . 100.2180 |.oeevvvnieeeeennn 20,044 |oeieiiieii0220,000 [oeeeinieeeeenn 19,971 | e B e e | 5.100 |...... 5.140 (W ....... ...01/18/2024 ...|....01/25/2029 ...
744533-BR-0 ... Pub Svc Oklahoma ....... 1. .. 2.AFE ..|... L..97.0430 |..ooovniiiinnnnnn 24,261 | 25,000 [ i 25,086 e e (D) e [ e 5.200 |...... 5.180 ....12/05/2024 ...|....01/15/2035 ...
744560-CR-5 ..... [Public Svc Elec & Gas 1 1.FFE .. ...97.0120 |. .5.450 |......5.557 ...05/02/2024 .. 03/01/2054 ...
744573-AX-4 ..... Public Sves Enterprise Group ..... 1.. ... 2.BFE ..|... . 104.2020 |.......cooeeeeeenn 5,210 i 5,000 foiiiiiiiinnnn 5,005 i i e o oaeens 6.125 |...... 6.109 ...11/06/2023 ...|....10/15/2033 ...
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T44573-AZ-9 ..... Public Sves Enterprise Group .......cevvevvvvvennvenenns foon e | s T ..2.BFE .. ...99.7920 |..coiviiiiiiiinnnn 4,990 |oeiiiiiiiiiinnns 5,000 |oeeivrneniiiiinnnnn 4,992 | e L R O R 5.450 |...... 5.471 ....03/25/2024 ...|....04/01/2034 ...
745310-AH-5 ..... Puget Energy Inc .... vee |--2.CFE ... ...99.3890 |..eoiiiiiieeeeennn 29,817 |02 30,000 [iiiiiiiee 80,017 e e (183) e e e 3.650 |...... 3.19% ...07/02/2019 ...|....05/15/2025 ...
745310-AN-2 ..... Puget Energy Inc . v |- 2.CFE ... ...91.3620 |....ooviieennnnnn 22,840 o 25,000 [oiiiiiiiinnnnnn 22,392 | i 186 e e e 4.224 |...... 6.031 ...06/15/2024 ...|....03/15/2032 ...
75513E-CT-6 ..... Raytheon Tech Corp v |- 2.AFE ... . 101.7630 |.oeeevvnneeeeennn 10,176 e 10,000 [oeciiiiieeeenn 9,994 | o8 s e e 5.750 |...... 5.783 ...11/06/2023 ...|....11/08/2026 ...
760759-AX-8 ..... Republic Services Inc ... veo |- 2.AFE L) L..81.1250 | 8,113 010,000 [ 8113 e e 188 e e 1.450 |...... 5.074 ...06/24/2024 ...|....02/15/2031 ...
760759-BB-5 ..... Republic Services Inc ... cee |- 2.AFE )., 1..99.7500 |.eeeeeniiieeeenn 14,963 | 15,000 [t 15,076 | e (D) s e e 4.875 |...... 4.738 ....11/25/2024 ...|....04/01/2029 ...
760759-BK-5 ..... Republic Services Inc ... |- 2.AFE L 991710 [ 29,751 |0 30,000 [ i 29,947 s e e [ e 5.200 |...... 5.223 ....06/18/2024 ...|....11/15/2034 ...
76209P-AE-3 ..... RGA Global Funding 144A ... |- 1L.EFE ... L 101.3780 |oeeeevniieeeeennn 20,276 |oveieieeeennnnn 20,000 [oeeieiniieeeeennn20,000 |oeeeecciniiieee foeeeeennieeeeeene e oo e 5.448 |...... 5.448 ...06/22/2024 ... |....05/24/2029 ...
78355H-LD-9 ..... Ryder Sys Inc .......... .. 2.AFE .. ...99.1470 |. .4.900 |......4.919 ....10/28/2024 .. 12/01/2029
78403D-AN-0 ..... SBA Tower Trust 144A . .. 1.F FE .. ...99.8980 |. .2.83%6 |......2.836 ...09/10/2019 .. 01/15/2025
822905-AA-3 ..... Shell Finance Inc .. . .. 1.DFE .. ...83.7100 |. .4.375 |......5.438 ...11/01/2024 .. 05/11/2045 ...
822905-AG-0 ..... Shel | Finance Inc N A |- 1.DFE ... L..67.3730 |eeeeiiieee e 20,212 |22 30,000 [oiiiiiiiee 80,800 | e (D) Jee e e e 3.250 |...... 3.191 ....11/01/2024 ...|....04/06/2050 ...
824348-BL-9 ..... Sherwin Williams Co ... N |- 2.BFE ... ...87.3350 |.....oeiienennnnn 30,567 |ouiiniiiiinnnnnnnn 35,000 [oiiiiiiinnnnnn 31,844 | el 514 e e 2.300 |...... 4.193 ....08/02/2022 ...|....05/15/2030 ...
83192P-AA-6 ..... Smith & Nephew PLC .... N A |--2.BFE ... L..83.7920 |.oeeiiiiiieeeeenn 20,948 |2 25,000 [ 21,270 | e 3 e e e 2.032 |...... 5.037 ....12/12/2024 ...|....10/14/2030 ...
83192P-AD-0 ... Smith & Nephew PLC .... N |- 2.BFE ... L..99.2350 |..oiiviiiiinennnnnn 9,924 | 10,000 [ 9971 s 2 e [ e 5.400 |...... 5.440 ...03/13/2024 ...|....03/20/2034 ...
83444M-AC-5 ... Solventum Corp 144A ... N A |- 2.CFE ..|... . 100.2530 |...cevvnnieeeeennn 30,076 |ovennieiinnnnnnn 30,000 [oeeiiiniiieeeeennn 29,961 e o7 s e e 5.400 |...... 5.435 ...02/23/2024 ... |....03/01/2029 ...
842400-GG-2 ..... Southern Calif Edison ... N .. 1.G FE ..|... L TT.0460 [ 3,852 [ 5,000 i 3,962 | i3 e [ e 4.000 |...... 5.651 ....11/21/2024 ...|....04/01/2047 ...
842400-GT-4 ..... Southern Calif Edison ... N A .. 1.G FE ..|... 715430 [ 10,781 | 15,000 [ 18T s s (8) [ e | 3.650 |...... 3.870 ...10/15/2024 ...|....02/01/2050 ...
842400-GU-1 ..... Southern Calif Edison ... N .. 1.G FE ..|... .. 86.8660 |.......oooeeeeennn 13,080 foeneniiiiinnnnnnn 15,000 [oiiiiiiinnnnnn 15,012 o o (2) s o e 2.250 |...... 2.233 ....03/05/2020 ...|....06/01/2030 ...
842400-HV-8 Southern Calif Edison 1 . 1.GFE .. ...85.4780 |. . .. 2.754 ...01/10/2022 .. 02/01/2032
842400-HT-3 . Southern Calif Edison 1 .1.GFE .. . 104.3230 |. .5.950 |......5.331 ....02/20/2024 .. 11/01/2032
842400-HZ-9 . Southern Calif Edison 1 . 1.GFE .. ...98.9340 |. .5.200 |......5.677 ...05/02/2024 .. 06/01/2034
842434-CY-6 ..... [Southern Calif Gas Co mi .1.DFE .. ...99.5080 |. .5.750 |......5.662 ....06/05/2023 .. 06/01/2053 ...
842434-CZ-3 ..... |Southern Calif Gas Co N .1.DFE .. ...99.5320 |. .5.200 |......5.316 ...06/29/2023 .. 06/01/2033 ...
842434-DA-T ... Southern Calif Gas Co ... N |- 1.DFE ... ...98.0370 |....oevvnieeennnnn 19,607 fonnnniiiinnnnnnn 20,000 [oiiiiiinnnennn 19,542 | i e [ e 5.600 |...... 5.763 ....06/02/2024 ...|....04/01/2054 ...
842587-D0-7 ..... Southern Co N A |- 2.AFE L. . 100.1520 |...cevvnnneeeeenn 45,068 |oueeniieiennnnnn 45,000 [oeeiieniiieeennn 44,953 | e 12 e e e 4.850 |...... 4.883 ...05/15/2023 ...|....06/15/2028 ...
845011-AB-1 ..... Southwest Gas Corp .... N |- 2.AFE L L. 76.3910 |ooeeeeee 11,459 | 15,000 [ 11,287 | e 83 e e e 4.150 |...... 6.115 ...06/02/2024 ...|....06/01/2049 ...
845011-AC-9 ..... Southwest Gas Corp N A |- 2.AFE L. ...86.1520 |.oeeevniiieeeeennn 22,399 | 26,000 [oeiiiiieeeeennn 20,142 | e 726 [ e e 2.200 |...... 6.302 ...10/27/2023 ...|....06/15/2030 ...
845437-BU-5 ... Southwestern Elec Power N |- 2.AFE L ...98.9650 |......ooiieeennnnn 9,896 |onnniiiiiinnnnn 10,000 [oiiiiiiinnnn 90989 | e e [ e 5.300 |...... 5.317 ....03/28/2023 ...|....04/01/2033 ...
857477-BS-1 ..... State Street Corp .. N A |- LFFE L ...95.0280 |...cevvuniieeeenn 81,768 |oniiiiiiiinnn 85,000 |oeiiiiiiiieeeeennn85,000 |oeeiiiciiiees e e e e 2.208 |...... 2.203 ...02/02/2022 ...|....02/07/2028 ...
87264A-CA-1 ..... T-Mobile USA Inc . . ..2.BFE .. ...91.8170 |. .2.050 |......1.664 ....00/22/2020 .. 02/15/2028 ...
87264A-CS-2 ..... [T-Mobile USA Inc . 1 .2.BFE .. ...90.0650 |. .2.400 |......2.409 ....12/01/2021 .. 03/15/2029
87264A-DA-0 ..... T-Mobile USA Inc . 1 .2.BFE .. ...99.4450 |. .4.800 |......4.848 ....06/08/2023 .. 07/15/2028
87264A-DC-6 ..... T-Mobile USA Inc . 1 .2.BFE .. . 102.5570 |. .5.750 |......5.193 ...09/13/2024 .. 01/15/2034
87264A-DN-4 ..... T-Mobile USA Inc . 1 .2.BFE .. ...94.6250 |. .4.700 |......4.719 ....00/23/2024 .. 01/15/2035 ...
876030-AK-3 ..... Tapestry Inc A 2B FE L L..98.8610 |.oeeeevniieeeennn 14,829 | 15,000 [ 15,049 | e (D) s oo e 5.100 |...... 5.022 ....12/12/2024 ...|....03/11/2030 ...
876030-AL-1 ..... Tapestry Inc A1 [ 2B FE L L..97.2360 |..oovvnnnnnennnnn 14,585 | 15,000 [ 14,980 [ e e [ e 5.500 |...... 5.514 ....12/04/2024 ...|....03/11/2035 ...
87612B-BU-5 ..... Targa Resources Ptrs LP A 2B FE L ...90.9860 |..eevvunnieeeenn 18,197 |oniiiiiiiini0220,000 [oeeeiiieeeeennn 17,869 | o e 259 [ e e 4.000 |...... 6.058 ...05/31/2023 ...|....01/15/2032 ...
893574-AP-8 ..... Transcontinental Gas Pipe Line ... A1 [ 2B FE L 911270 [ 13,669 [ 15,000 [t 14806 [ e 82 e [ e 3.250 |...... 3.516 ....08/17/2022 ...|....05/15/2030 ...
902494-BL-6 ..... Tyson Foods Inc A 2B FE L L 101.1050 |ooeeevnnieeeennn 5,055 [oeeeiiiiieen e 5,000 [ 4,998 | o] e e e 5.400 |...... 5.437 ....02/28/2024 ...|....03/15/2029 ...
902494-BM-4 ... Tyson Foods Inc .. A1 [ 2B FE L . 101.3600 |...oovvnnieeeennnn 5,068 |ovnnniiiiinnnnnnn 5,000 [oiiiviiiiininnn 4,991 | i e [ e 5.700 |...... 5.724 ....02/28/2024 ...|....03/15/2034 ...
91159H-JC-5 ..... US Bancorp T |- 1.GFE ... ...94.8050 |...cevuuiiieeeennn86,363 |ouiiiiiiinninnn 70,000 [oeiiiiiiieee e 70,000 |oeeiieciiieees e e e e 2.215 |...... 2.215 ...01/20/2022 ...|....01/27/2028 ...
913017-CY-3 ..... Raytheon Tech Corp .......... 1. |- 2.AFE L L..97.3230 |.ooiiininneenn 43,795 45,000 [ 44,016 | i 30 [ [ | 4125 |...... 4.750 ....12/05/2024 ...|....11/16/2028 ...
91324P-DT-6 ..... [United Health Group Inc 1 1.FFE .. ...79.1200 |. .3.500 |...... 3.506 ...07/26/2019 .. 08/15/2039 ...
91324P-EK-4 ... United Health Group Inc ... 1.. P O L - ...85.8280 |....oeeeennnnn 4291 5,000 [ 5,191 i o () e i e 4.750 |...... 4.504 ...06/08/2022 ...|....05/15/2052 ...
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91324P-EL-2 ..... United Health Group Inc T L FFE e 4,951 [...86.3210 [oevvvvrvvennnee e 4,316 |oeiiiininee e 5,000 [oeeeniiiiiiinnnns L8 720 R A R AR RN 4.950 |...... 5.007 ....06/17/2022 ...|....05/15/2062 ...
91324P-ES-7 ... United Health Group Inc ... N A |- LFFE L . 100.4110 |... e 983 | e e e et 5.875 |...... 5.930 ...10/25/2022 ...|....02/15/2053 ...
91324P-ET-5 ... United Health Group Inc ... N | LR FE L . 102.2470 |... B O ) R R 6.050 |...... 6.130 ....10/25/2022 ...|....02/15/2063 ...
91324P-FC-1 ... United Health Group Inc ... N A |- LFFE L ...93.9030 |... 34,559 |iieriiieeeenis el T e e s 5.375 |...... 5.461 ...05/02/2024 ...|....04/15/2054 ...
91324P-FN-9 ... United Health Group Inc ... 2 .. | 1R FE L ...97.5160 |... 14,910 |ooviviiiiiiiiis o v e s 5.750 |...... 5.789 ....07/23/2024 ...|....07/15/2064 ...
92338C-AB-9 ..... Veralto Corp A 2B FE L . 101.1570 |... 10,103 |oeeeenieeeeenns e () Joeeeeeeeceeis [ oo 5.500 |...... 4.831 ....11/26/2024 ...|....09/18/2026 ...
92553P-AP-7 ..... Viacom Inc ... A1 [ 2.0 FE L L 728670 |ooeeieiieee 14578 |00 20,000 [ 14765 | e 1200 e [ | 4.375 |...... 6.925 ....07/22/2024 ...|....03/15/2043 ...
92553P-AU-6 ..... Viacom Inc ... L2 .. .. 2.CFE ..|... L..86.9730 |.eeeeeniieeee 4,349 |0 5,000 [ 4B s e e e | 5.850 |...... 6.916 ....09/17/2024 ...|....09/01/2043 ...
92553P-Al-2 ..... [Viacom Inc ... 1 .2.CFE .. ...77.7830 |. .5.250 |......4.060 ...07/09/2020 .. 04/01/2044
92556H-AC-1 ..... [Paramount Global .... 1 .2.CFE .. ...75.4950 |. .4.950 |......7.045 ...08/26/2024 .. 05/19/2050
927804-GD-0 ..... Virginia Elec & Pur Co . 1 1FFE .. ...56.3410 |. .2.450 |......5.728 ....06/02/2024 .. 12/15/2050 ...
927804-GK-4 ..... Virginia Elec & Pur Co .... N A .. 1.F FE ..|... ...97.8900 |..eeevviiieeeennn 39,156 |onnnniiiiinnnnnn 40,000 [oeeiiiiiiee 89,860 |oeeeieciiiiiees e 18 e [ e 5.000 |...... 5.053 ...06/06/2023 ... |....04/01/2033 ...
927804-GP-3 ..... Virginia Elec & Pur Co .... N .. 1.F FE ..|... L..97.2830 |.ooieeiineeenn 34,049 |0 835,000 [l BT s e 20 [ o e 5.000 |...... 5.091 ....01/02/2024 ...|....01/15/2034 ...
927804-G0-1 ..... Virginia Elec & Pur Co .... N A .. 1.F FE ..|... 94,4720 | A T24 05,000 [ 4,945 | ] e e | 5.350 |...... 5.425 ...01/04/2024 ...|....01/15/2054 ...
927804-GR-9 ..... Virginia Elec & Pur Co . N .. 1.F FE ..|... L..97.5940 | 9,759 | 10,000 [ 9,978 | e e [ e 5.050 |...... 5.079 ....08/06/2024 ...|....08/15/2034 ...
94106L-BY-4 ..... Waste Mgnt Inc N A .. 1.G FE ..|... . 100.1160 |.oeevvvnneeeeennn 30,085 |oveeieeennnnnn 30,000 [oeeviniieee i 29,829 |oveieiciiiieee o 11 s e e 4.950 |...... 5.054 ....06/24/2024 ...|....07/03/2031 ...
94106L-CE-7 ..... Waste Mgmt Inc ... N .. 1.G FE ..|... L..97.5230 |.ooiiiniiinen 34,133 [0 835,000 [ 34824 | e e [ e 4.950 |...... 5.014 ....10/30/2024 ...|....03/15/2035 ...
95000U-2F-9 ..... Wells Fargo & Co . N A |- LEFE L. L..97.6820 |.oeoeiniieeeeenn 24,420 | 25,000 [ e 25,857 e e (B74) | e e 3.196 |...... 1.645 ...04/27/2021 ...|....06/17/2027 ...
950000-26-7 ..... Wells Fargo & Co ... N .. 2.AFE ..|... ...90.2420 |....ooviiiennnnnn 31,585 [0 835,000 [oiiiiiinnn 29,851 | e 789 e e e 2.879 |...... 6.094 ....10/24/2023 ...|....10/30/2030 ...
95000U-2J-1 . Wells Fargo & Co . 2 L2.AFE .. ...88.1940 |. .2.572 |......5.897 ....10/16/2023 .. 02/11/2031
95000U-2U-6 ..... [Wells Fargo & Co . 1 L2.AFE .. ...87.6850 |. .3.350 |......4.228 ...07/18/2023 .. 03/02/2033
95000U-2X-0 ..... Wells Fargo & Co . 1 L2.AFE .. ...99.6940 |. .3.908 |......3.908 ...04/18/2022 .. 04/25/2026
95000U-3B-7 ..... Wells Fargo & Co . mi L2.AFE .. ...96.5610 |. .4.897 |......6.565 ...10/24/2023 .. 07/25/2033 ...
95000U-3D-3 ..... [Wells Fargo & Co . N . 1EFE .. ...98.9110 |. .5.389 [......5.389 ....04/17/2023 .. 04/24/2034 ...
95000U-3H-4 ... Wells Fargo & Co ... 2 .. |- TEFE L PR (VLG O P o1c 01 T P o1 1[04 RPN s 1< 7 A AR AU 0 {+) N KRR R RPN 6.491 [...... 6.171 ....06/02/2024 ...|....10/23/2034 ...
96337R-AA-0 ..... Whistler Pipeline LLC 144A N A |- 2.CFE ..|... 1..99.6130 |ooeeeeniiieeeeennn 19,928 |oniiiiiin02220,000 [oeieiiiee e 20,483 | e (28) [ e e 5.400 |...... 4.814 ....09/16/2024 ...|....09/30/2029 ...
96337R-AB-8 ..... Whistler Pipeline LLC 144A N |- 2.CFE ... ...99.9070 |..oeevviiinennnnnn 9,991 | 10,000 [ 10,114 e e () e [ | 5.700 |...... 5.490 ....08/22/2024 ...|....09/30/2031 ...
96337R-AC-6 ..... Whistler Pipeline LLC 144A .. N A |- 2.CFE ..|... . 100.3080 |..eevvvuneeeeennn 10,081 foniiniiiinnnnn10,000 [oeieiniieeeeennn 10,264 |oeeeccciiiees oo () e oo e 5.950 |...... 5.587 ....08/21/2024 ...|....09/30/2034 ...
969457-CJ-7 ..... Williams Cos Inc N |- 2.BFE ... . 100.9120 |...ooevenieeennnnn 5,046 |onnnniiiiinnnnnn 5,000 [oiiiiiiiinnn 4,995 | i e [ e 5.650 |...... 5.664 ...02/27/2023 ...|....03/15/2033 ...
970648-AJ-0 ..... Willis North America Inc .. N A .. 2.BFE ..|... ...90.9440 |...ooouiiiieeennni 40,925 | 45,000 [oeeiiiiieee e 43,857 s e 18 | e e 2.950 |...... 3.524 ...06/02/2024 ...|....09/15/2029 ...
976826-BS-5 ..... Wisconsin Power & Light 1 L2.AFE .. ...99.5850 |. .5.375 |......5.399 ....03/04/2024 .. 03/30/2034 ...
98388\1-AD-9 ..... Xcel Energy Inc .. 1 L2.AFE .. ...95.1880 |. .4.600 |......4.604 ...05/03/2022 .. 06/01/2032
9838%B-AN-0 ..... Xcel Energy Inc .. 1 .2.BFE .. ...89.3140 |. .2.600 |......2.682 ...11/04/2019 .. 12/01/2029 ...
013716-AU-9 ..... Alcan Aluminum Ltd . .. 1.F FE .. . 105.4810 |. .6.125 |......5.108 ...03/06/2024 .. 12/15/2033 ...
06368F-AJ-8 ..... Bank of Montreal . .. 1.F FE .. ...95.9780 |. . ..., 2.695 ....03/03/2022 .. 03/08/2027 ...
06418B-AE-8 ..... Bank of Nova Scotia .. 1.F FE ..|... ...96.2590 |...cevvuiieeeenn 62,568 |ouuiiiiiinnnnnnn85,000 [oeiiiiiiiieeeeenn85,000 |oeiiiiciiees e e e | 2.951 |...... 2.951 ...03/07/2022 ...|....03/11/2027 ...
11271L-AC-6 ..... Brookfield Finance Inc Ao 1 | 1.GFE L. 972770 [ 43,775 | 45,000 [oiiiiinee 46,638 | e (584) [ [ e 3.900 |...... 2.553 ....02/02/2022 ...|....01/25/2028 ...
29250N-AZ-8 ..... Enbridge Inc A..... 1 |- 2.AFE L. 915470 [ 13,782 e 15,000 [ 13,862 | e 2 e e e 3125 |...... 4.895 ... 11/25/2024 ...|....11/15/2029 ...
29250N-BR-5 ... Enbridge Inc ... Ao 1 |- 2.AFE L . 101.0880 |..oevvvenniieeennnn 5,054 | 5,000 [oiiiiiiiininnn 4,995 | i e [ e 5.700 |...... 5.7117 . ....03/06/2023 ...|....03/08/2033 ...
29250N-CC-7 ... Enbridge Inc ... A..... 1 |- 2.AFE L. . 100.6290 |...covvunieeeenn 40,252 |oniiniiiinnnnn 40,000 [oeiiiiniiee 39,943 | o8 s o e 5.625 |...... 5.645 1,125 |....04/02/2024 ... |....04/05/2034 ...
78016E-YV-3 ..... Royal Bank of Canada .... Ao .- LEFE ... ...94.9380 |.....ooiiieennnnn 86,457 | 70,000 [oiiiiiinnnnnnn89,980 | el e [ e 2.050 |...... 2.064 1,435 |....01/12/2022 ...|....01/21/2027 ...
89114T-2T-2 ..... Toronto Dominion Bank ... A .. 1.F FE ..|... ...95.9300 |..eeevuniiieeeennn 2,355 |oniiiiiiiiinn 65,000 [oeiiiiiieeeenn 84,941 | e 26 [ e e 2.800 |...... 2.843 1,820 |....08/07/2022 ... |....03/10/2027 ...
055451-BA-5 ... BHP Finance USA Ltd ... {D...... 1 .. 1.F FE ..|... ...98.2900 |......oeoieeennnnn 29,487 |oiiiiiiinnnnn 30,000 [oiiiiiiinnnnnnn 29,869 | e 28 e [ e 4.900 |...... 5.065 1, ....06/02/2024 ...|....02/28/2033 ...
055451-BE-7 ..... BHP Finance USA Ltd {D...... 1.FFE .. . 100.5130 |. .5.250 |......5.137 1, ...03/04/2024 .. 09/08/2033 ...
05571A-AV-7 ..... BPCE SA 144A ....iiiiviiiiiiiiiiiiii s .[D...... 1o | 2AFE ... .. 258,295 |. 100.4910 |... ..250,000 |. 257,775 i foeinnn(520) | e s 5.716 |...... 4.860 ...09/09/2024 ... |....01/18/2030 ...
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12661P-AC-3 ..... CSL Finance PLC 144A .....ooiiiiiiiiiiiiiiiiiienneccnnnn [ e D...... T LAGFE L 19,835 ]...94.0450 |.........oeeeeeen 18,809 [oennniiiinnnnnnn 20,000 [oiiiininnnneennnn 19,873 | o 14 e e e 4.250 |...... 4.352 | A0 ...... ....04/22/2022 ...|....04/27/2032 ...
20446M-AG-T7 ..... Equinor ASA D...... 1 oo |- 1.DFE ..)... .. 80.8660 |.eevvruuiieeeennn 20,217 foeiiiiiiiiininnn 25,000 [oeeiiiiieee e 24,809 e o9 s e e 3.625 |...... 3.691 (A0 ...... ...04/01/2020 ...|....04/06/2040 ...
456873-AD-0 ..... Trane Tech Fin Ltd .... D...... 1 veo |- 2.AFE L)L ...95.9600 |.....ooiiiiinnnnnn 9,596 | 10,000 [ 9,607 i i e [ e 3.800 |...... 4.840 MS ...... ....12/20/2024 ...|....03/21/2029 ...
629470-8B-3 ..... NXP Funding LLC D...... 1 cee |- 2.AFE )., L 100.6900 |.eevvvneeeeeenn 17,117 | 17,000 el 17,247 s o (288) [ oo e 5.350 |...... 3.855 [MS ...... ...056/19/2022 ...|....03/01/2026 ...
629470-BC-1 ..... NXP Funding LLC D...... 1 veo |- 2.AFE L) . 101.6590 |.......cooeeeeennn 10,166 |onennniinnnnnnnn 10,000 [oiiiininnnnnnn 10,048 | o () e oo e 5.550 |...... 5.405 (D ....... ...06/02/2024 ...|....12/01/2028 ...
78081B-AN-3 ..... Royalty Pharma PLC D...... 1 vee |--2.CFE ... L..81.9980 |..eoeviiiiieeeennn 20,499 o 25,000 [oeeiiiiiee e 22,360 e e 340 | e e 2.150 |...... 3.969 [MS ...... ...08/24/2022 ... |....09/02/2031 ...
822582-CL-4 ..... Shell Intl Finance Corp ... D...... 1 veo |- 1.DFE ..)... ...63.4030 |.......cooeeennnnn 12,681 [oninniiiiinnnnn 20,000 [oiiiiiiinnnnn 19,956 | e e [ e 3.000 |...... 3.012 ... 11/22/2021 ... |....11/26/2051 ...
89157X-AC-5 ..... TotalEnergies Capital SA D...... 1 |- 1.DFE ... ...95.8090 |.eeeevnnnieeeeenn 83,114 | 45,000 [ 85,521 | e (D) e e e 5.638 |...... 5.564 ...10/24/2024 ...|....04/05/2064 ...
89157X-AE-1 ..... TotalEnergies Capital SA .. .1.DFE .. ...92.6020 |. .5.275 |......5.644 ....11/06/2024 .. 09/10/2054
89157X-AF-8 ..... TotalEnergies Capital SA .1.DFE .. ...92.8480 |. .5.425 |......5.386 ....10/03/2024 .. 09/10/2064 ...
892938-AB-7 ..... Trane Tech Fin Ltd .. ...98.8980 |...oeeninen 4,945 | 5,000 [ 4,986 | Lo e o e 5.100 |...... 5.138 [ ....... ...06/04/2024 ...|....06/13/2034 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 9,205,946 [ XXX 8,811,960 9,325,000 9,199,742 5,021 XXX XXX XXX 108,770 259,557 XXX XXX
Industrial and Miscellaneous - Residential MBS
03464B-AA-6 ..... Angel Oak Mtg Trust 144A .. . 61,922 ...90.3680 |... ...55,958 |.... 81,022 |l BTBT8 [ e (1) [ e el 22881 | 2.842 1,784 |....02/08/2022 ... |....12/25/2066 ...
03464E-AA-O ..... Angel Oak Mtg Trust 144A .. . 22,105 |...82.1130 |. 18,152 |. .1.017 ...08/17/2021 .. 01/20/2065
03464T-AA-7 ..... Angel Oak Mtg Trust 144A .. . 90,838 |...94.1260 |. 89,531 |. ......4.640 ....12/13/2024 .. 01/25/2067 ...
034651-AA-7 ..... Angel Oak Mtg Trust 144A .. ...94.2900 |... e 8,806 e 9,339 s 9,837 e 3 [ s [0022202990 o 0.969 ...12/18/2020 ...|....04/25/2053 ...
03465D-AA-1 ..... Angel Oak Mtg Trust 144A .. L..85.0470 |..ooovvniienennn 14,365 |onnnninn 16,891 16,886 | e (D) e e 000.0.985 0.968 ....06/12/2021 ...|....04/25/2066 ...
03465E-AA-9 ..... Angel Oak Mtg Trust 144A .. 847170 |oeeeeiiie 39,006 oo 46,043 [ 43,098 e [ 28T | e 2210068 4.679 ...07/26/2024 ...|....05/25/2066 ...
03465H-AA-2 ..... Angel Oak Mtg Trust 144A .. ...84.5830 |.....oiiiinnnnnn 32,367 | 38,267 [ 38,256 | e (3) | e 000000951 0.932 ...08/30/2021 ...|....07/25/2066 ...
03465J-AA-8 ..... Angel Oak Mtg Trust 144A .. ...82.3030 |...cevvunieeenn01,567 |ouneniiiinnnnn 123,406 [oeeeenineees 112,601 | o885 | e | 10458 5.660 ...07/26/2024 ...|....09/25/2066 ...
03465L-AA-3 ..... Angel Oak Mtg Trust 144A .. L..93.7050 |..oevvvnnieeennnn 13,473 | 14,378 [ T30 | e (B) | e | 10691 1.654 ...06/26/2020 ...|....04/25/2065 ...
03465M-AA-1 ... Angel Oak Mtg Trust 144A .. ...86.8330 |..oeevniiiieeeennn 25,820 |oeniiiiieeennn 20,735 [ i 29716 e e (B) | e |l 10820 1.779 ...12/16/2021 ...|....11/25/2066 ...
04285A-AA-3 ..... Arroyo Mtg Trust L 94,0610 [oeeevveneeenn 14,210 | 15,107 15,093 | o () e e 002,962 2.943 ....07/19/2019 ...|....10/25/2048 ...
10569J-AA-8 ..... BRAVO Res Funding Trust ...99.4280 |. .5.163 ...08/27/2024 .. 07/25/2062
126401-AA-6 ..... Credit Suisse Mtg Trust ...92.8290 |. .2.142 ...09/29/2020 .. 05/25/2065
126405-AA-7 ... Credit Suisse Mtg Trust ...88.5530 |. .1.206 ...09/30/2020 .. 01/25/2060
126416-AA-4 ... Credit Suisse Mtg Trust ...88.9290 |. .2.233 ...01/24/2022 .. 11/25/2066 ...
12656G-AA-4 ... COLT Funding LLC 144A ......... ...90.5750 |. ......1.302 ...10/29/2020 .. 10/26/2065 ...
12659P-AA-1 ... Credit Suisse Mtg Trust ...84.3930 |...oooiiinnnnnnnn 35,820 |euniniiiiinn 42,444 82,830 s e (B) | e 10101 1.081 ....06/29/2021 ...|....05/25/2066 ...
12662E-AA-1 ... Credit Suisse Mtg Trust .. 88.0800 |..eevvvuneeeeennn 30,797 e 34,965 [ 34,953 | e (B) e e e T9 1.157 ...03/26/2021 ...|....02/25/2066 ...
12662K-AA-T ... Credit Suisse Mtg Trust L..81.8730 |.ooevveniieeen 47,657 | 88,208 [ 58,190 | e (B) e e T4 1.152 ...09/27/2021 ...|....07/25/2066 ...
17326U-AA-2 ..... Citigroup Mtg Loan Trust 144A . 1..97.9900 [.oeeerniiieeeeennn 17,556 | 17,916 [ 17,883 | e (8) e e 080200 | 3.262 ...04/16/2018 ...|....02/25/2058 ...
196850-AA-9 ..... COLT Funding LLC 144A 817580 [ 18,435 | 22,549 [0 22558 | e (D) e e 0,924 0.911 ...07/22/2021 ...|....08/25/2066 ...
19687Y-AA-3 ..... COLT Funding LLC 144A ... L..84.8740 |...eevniieeeeennn 50,679 e 59,710 [ 59,705 | e (D) e e [l 12390 1.384 ...10/06/2020 ...|....01/25/2065 ...
19688E-AA-6 ..... COLT Funding LLC 144A ...83.6780 |. .0.903 ....06/09/2021 .. 06/25/2066 ...
19688F-AA-3 ... COLT Funding LLC 144A ...79.9550 |. .0.937 ...09/02/2021 .. 09/27/2066
19688H-AA-9 ..... Colt Funding LLC 144A ...89.3410 |. .2.238 ...01/25/2022 .. 12/27/2066
19688K-AA-2 ... COLT Funding LLC 144A ...83.7050 |. .1.108 ...09/22/2021 .. 10/25/2066
20753B-AB-8 ..... Fannie Mae - CAS 144A . 105.3360 |. ......6.810 ...10/29/2024 .. 09/25/2043 ...
20754G-AE-0 ..... Fannie Mae - CAS 144A ... . 100.9000 |eeevvnneeeeennn 13,117 | 13,000 [ 13,000 | oo s e 10062369 | 6.454 ...03/06/2024 ...|....02/25/2044 ...
24382J-AA-4 ... Deephaven Res Mtg Trust 144A ...89.6480 |.....ovuieennnnnn 89,287 |ouiiniiiinnnnnnn 99,597 [ 89731 s e 94 | e 2,206 5.011 ....12/13/2024 ...|....01/25/2067 ...
30711X-UN-2 ..... Fannie Mae - CAS 2017-C07 ... . 108.4870 |...eevveneeeeenn 97,638 |oeeeieeeennnnnn 90,000 [oieiiiiee e 97,725 | oo (28) | e ....8.683 | 5.093 ...12/10/2024 ...|....05/25/2030 ...
31573J-AA-8 ..... Ellington Finl Mtg Trust 144A ........oooovvviinnniinnnonn e ...80.6430 |......ooooeeeenn 53,728 il 66,624 [ 66,600 i o (B) | e | 240 1.219 ...10/01/2021 ... |....09/25/2066 ...
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33767P-AA-6 ..... FirstKey Homes Trust 144A .....ccoovvviiiivvnnnninnnnnnsfoee v eeeee |4 i [ 1A FE s 979710 [ 97,257 | 99,271 97,382 s e 824 | e ] 40200 5.675 ....06/15/2022 ...|....07/17/2039 ...
36166X-AA-9 ..... GCAT Trust 144A .. L..83.6150 |.oeeeriniiieeeennn 39,392 e AT [ B7,096 | e (B) | e 2010036 1.016 ...05/28/2021 ...|....05/25/2066 ...
36167H-AA-3 ..... GCAT Trust 144A .. ...85.0100 |...ccovvneennnnnn 38,326 |ounnniiiiinnnnn 45,084 [ 85,070 |oveeiiiiiins e () e e 12091 1.075 ...06/18/2021 ...|....05/25/2066 ...
36168K-AA-5 ..... GCAT 2021 NQM5 Trust 144A L..82.1440 |..eeieiiiee et 50, 715 |t 81,739 [ 81,785 | e e e | 10262 1.257 ....09/29/2021 ...|....07/25/2066 ...
45276P-AA-4 ..... Imperial Fund LLC 144A 917970 [ 71,849 | 78,270 [l 78,185 s e (27) | e 000030638 3.576 ...03/10/2022 ...|....03/25/2067 ...
59980M-AC-5 ..... Mill City Mtg Trust 144A .. L..99.4240 |..ooiiiiiiieeeeen 2,790 e 2,806 [ i 2,796 | e e e 12222232500 . 3.556 ...06/19/2018 ...|....05/25/2058 ...
59980V-AA-9 ..... Mill City Mtg Trust 144A .. L..98.6320 |....oovniiinnnnnn 8,191 | 8304 [ 8285 s e e e 0000030200 L 3.323 ....04/18/2018 ...|....05/25/2062 ...
59981B-AC-8 ..... Mill City Mtg Trust 144A .. 1..96.9570 |.oeeerniiieeeeennn 25,970 |oueiiiiieennnnn 26,785 [ 26,869 | feeeeeeiiee i (28) | e [ 2,750 2.528 ...10/15/2019 ...|....07/25/2059 ...
62923J-AA-0 ..... NULT Trust 144A ............. ...83.9350 |. 114 ...06/25/2021 .. 05/25/2056
64828C-AA-7 ..... New Residential Mtg Loan Trust ...96.9790 |. .3.903 ...04/30/2018 .. 02/25/2058
64828F-C0-3 ..... New Residential Mtg Loan Trust ...98.1160 |. ......5.260 ...10/11/2018 .. 01/25/2048 ...
64830J-AA-8 ..... New Residential Mtg Loan Trust .. 86.0870 |..ecevvunieeeennn 60,748 |oueeniiiiiie i 70,566 [ 70,472 | oo (B2) | e 22277 2.194 ...01/24/2022 ...|....01/25/2026 ...
64831T-AA-5 ..... New Residential Mtg Loan Trust ...86.0480 |....oovuiiinnnnnn40,561 |ounnniiiiiin 7,138 [ B7,120 s e (B) e e | 10156 1.132 ....00/22/2021 ...|....11/27/20%6 ...
66982F-AA-7 ... AMSR Trust 144A ...94.9200 |...covvniiieeeennn 94,920 |oniiiiiiinnnn 100,000 [oiiiiiiiieee i 94,340 |oeeiiccs feeen 2,512 | e 2117 8.073 ...01/18/2024 ...|....12/17/2038 ...
67114B-AA-5 ..... Onslow Bay Finl LLC 144A .. ...85.0460 |......oiieeennnnn 29,587 |ouniniiiiiinnnnn 34,790 [ BT s e () e e 10072 1.054 ...03/18/2021 ...|....02/25/2066 ...
67114V-AA-1 ... Onslow Bay Finl LLC 144A .. ...87.6020 |....oovuuiiieeennn 80,564 |ouniniiiiinnn 89,135 [ 89,076 | e (18) | e 0000222805 2.256 ...01/18/2022 ...|....11/25/2061 ...
784212-AA-0 ..... SG Capital Prinrs Trust 144A L..80.1020 |....oovvniennnnnn 30,623 |ouniniiiinnnnnn 38,231 [0 38,205 | e (D) i e 10160 1.157 ...06/23/2021 ...|....07/25/2061 ...
85573G-AA-0 ..... Starwood Residential Mtg Trust 1..92.5380 [.eeeerniiiieeeennn 41,285 | 44,614 42,668 | e 19T | e 1219 4.354 ...07/26/2024 ...|....05/25/2065 ...
85573J-AA-4 ..... Starwood Mtg Residential Trust ...85.8820 |.......eeiinnnnnn 36,614 | 42,633 [ 82,619 | e (B) | e 1127 1.104 ....06/25/2021 ...|....06/25/2056 ...
85573P-AA-0 ..... Starwood Mtg Residential Trust ...88.5290 |. L1132 ....00/24/2021 .. 08/25/2056
89175V-AA-1 ... Towd Point Mtg Trust 144A ...98.2490 |. .3.306 ....06/29/2018 .. 03/25/2058
89179T-AA-2 ..... Towd Point Mtg Trust 144A . ...84.1610 |. .2.391 ....05/05/2021 .. 11/30/2060
89616T-AA-3 ..... Tricon Residential 144A ......ccoovveiiiiiiiinninnnniiinnsfoen e ...99.1010 |. .4.825 ...06/27/2022 .. 07/17/2040 ...
92538D-AA-7 ..... Verus Securitization Trust 144A .........cooooiieees e ot ...90.4780 |. ......0.899 ....08/12/2021 .. 02/25/2064 ...
92538G-AA-0 ..... Verus Securitization Trust 144A .... ...88.9750 |... . . .. R . ceee Jeennn 1,824 | 1.785 ....12/16/2021 ...|....11/25/2066 ...
92538H-AA-8 ..... Verus Securitization Trust 144A .... ...83.5080 |... ...93,158 |.... I .. s U N 938 |..... 10.127 ....12/13/2024 ...|....07/25/2066 ...
92538K-AA-1 ..... Verus Securitization Trust 144A .... ...83.1440 |... ... 48,892 |.... ...58, .. s R . 013 ..., 0.990 ...09/15/2021 ... |....09/25/2066 ...
92538M-AA-T7 ..... Verus Securitization Trust 144A .... ...84.1600 |... ... 48,950 |.... ...58, .. s U N 630 |...... 1.601 ....10/22/2021 ...|....10/25/2066 ...
925380-AA-8 ..... Verus Securitization Trust 144A .... .. 88.0110 |... ...59,282 |.... ...67, .. s P A 829 |...... 1.803 ....11/18/2021 ...|....10/25/2066 ...
92538U-AA-9 ... Verus Securitization Trust 144A .... ...94.1120 |... ...85,717 |.... .91, .. s U N 130 |...... 5.458 ....07/26/2024 ...|....02/25/2067 ...
92538lI-AA-5 ... Verus Securitization Trust 144A .... ...90.6050 |... ...68,860 |.... .76, .. , I i T4 ...... 2.577 ...02/04/2022 ...|....01/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneou
Residential Mortgage-Backed Securities XXX 2,843,396 3,186,741 3,134,131 4,062 XXX XXX XXX XXX
Industrial and Miscellaneous - Commercial MBS
00218T-AA-2 ..... Arizona Biltmore Trust 144A .........ooooovviiiiiiiinns fon oe O Y S . s 1011010 |oovevenieee e 25,275 | 25,000 [ocivinnneennnnn 24,994 | o (8) e oo e 5.772 |...... 5.778 ...06/14/2024 ...|....06/11/2029 ...
05493Y-AC-2 ... Barclays Comm Mtg Trust ... . 102.5980 |...cevvuniieeeenn 66,689 |ouuiniiiiiinnnn 85,000 [oeiiiiiiiieeeeenna 87,283 | e (48) | e e 6.128 |...... 4.603 ....12/11/2024 ...|....11/15/2057 ...
05610W-AA-8 ..... BPR Trust 144A ... . 102.8490 |. .6.899 |......6.968 ....00/29/2023 .. 11/05/2028 ...
05612F-AA-3 ..... BX Trust 144A .... . 100.3090 |. .6.487 |......6.829 ....02/29/2024 .. 03/15/2026
096817-AA-9 ..... BOCA Comm Mtg Trust 144A . 100.4370 |. .6.318 |......6.654 ...08/07/2024 .. 08/15/2041
12515A-BE-9 ..... CD Comm Mtg Trust ..... ...95.8520 |. .3.52 |......7.773 ... 12/11/2024 .. 11/10/2049
12515G-AD-9 ..... CD Comm Mtg Trust .. ...94.4640 |. . ......9.029 ... 12/11/2024 .. 02/10/2080 ...
12654F-AA-8 ... Comm Mtg Trust 144A ... . 102.9260 |....oevunieeeeenn 30,878 |oviiiiiiinnnnnnn30,000 [oiiiiiiiiiee 80,270 |eeniecieieee e (30) Jee s e e 6.338 |...... 5.932 ...07/25/2024 ...|....08/10/2044 ...
12674G-AC-8 ..... Comm Mtg Trust 144A 1011130 [t 15,167 [ 15,000 [ 15,219 | o () e o e 5.867 |...... 5.258 ... 11/21/2024 ...|....12/10/2041 ...
24022F-AA-8 ..... DC Comm Mtg Trust 144A .. e |4 e LA . 100.6350 |...cevvnneeeeenna 15,005 |oeeeniiiinnnn 15,000 [oeeeennieeenn 14,994 | s (B) e e e 5.727 |...... 5.702 ....08/21/2024 ...|....04/13/2028 ...
302971-AR-7 ..... FREMF Mtg Trust 144A ...oooiiviiiinnniiiininnniniinnnns foee e | nnnnns 4. LA e 93,436 ]...96.3370 |......oooeeenennn86,703 [ 90,000 i 91,408 [ e (405) [ i e 4.384 |...... 3.4% ...01/13/2020 ... |[....02/25/2052 ...
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36254C-AV-2 ... GS Mtg Securities Trust .......occovvvvviiiiinnnnninnnns foen | s 4 ...95.0270 |...oovvineeennnnn 28,508 |ounnniiiiinnnnnnn 30,000 [oiiiiiiiinennnn28,667 e i 51 e [ e 3.430 |...... 7.100 ....12/11/2024 ...|....08/10/2050 ...
36269J-AA-6 ..... GS Mtg Securities Trust 144A .. N ...99.2840 |...eovvniiieennnnn 99,284 |oniiiiiiinnnn 100,000 [oiiiiiiieee i 99,746 e e e 25 s e | 5.310 |...... 5.431 ....02/07/2024 ...|....03/06/2029 ...
41975A-AA-0 ..... Hawaii Hotel Trust I L . 100.0310 |.................100,031 |................ 100,000 |oovevennnnnnnnnnnn 99,836 |ovenniiiiiiinnns fovvvvinnienn 5 e o e 5.844 |...... 7.305 ...08/17/2020 ...|....05/15/2038 ...
46652B-AY-5 ..... JP Morgan Chase Comm Trust 144A .. N . 20,600 |...89.0050 |.....ccvvuuneeeen 17,801 |oeeviiniieeennnnn20,000 [oneiennnnnn 20,020 e [ (104) | [ s 2.812 |...... 1.624 ....02/11/2020 ...|....01/16/2037 ...
61690V-AZ-1 ..... Morgan Stanley Trust I L . 96,221 ...98.7270 |... . e 95,905 [ i (A7) e [ e 3.531 [...... 3.452 ....04/06/2018 ...|....10/15/2048 ...
65486X-AA-1 ... NJ Trust 2023-GSP 144A N .. 104,492 |. 104.0520 |... . 100,000 |.. 0103,552 e e (9T) e e s 6.481 |...... 4.056 ...08/21/2024 ...|....01/06/2029 ...
T49700-AA-8 ..... ROCC Trust 144A I L .. 100,348 |...99.7090 |... . 100,000 |.. 100,330 e [ (7) s e s 5.388 |...... 5.228 ....10/21/2024 ...|....11/13/2041 ...
87332P-AA-8 ..... TYSN Mtg Trust 144A .. N . 60,546 |. 104.2630 |..........oeeeen. 62,558 |ooevnnnieeennnnnn80,000 [oeiiinninn 80,393 o [ (140) e [ e 6.580 |...... 6.179 ....11/29/2023 ...|....12/10/2033 ...
90353D-Al-5 ... UBS Comm Mtg Trust . 4 . 46,238 |...99.2450 |. .. 42,805 |.. 4,19 |......1.979 ....06/07/2020 .. 08/15/2051
95000A-AU-1 ..... Wells Fargo Comm Mtg .... 4 AL 117,108 |...98.9610 |. . N 107,004 |eeveeeeeeeeeiee foeeeee s (2,181) | e 2220232809 . (0.306), ....06/24/2020 .. 12/15/2048 ...
95000M-BP-5 ..... Wells Fargo Comm Mtg Trust .. v 4 | 1AL .. 137,917 ]...96.4960 |... 137,990 |.... ... 141,783 ...04/02/2018 ...|....11/15/2059 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 1,391,155 | XXX 1,367,955 1,374,559 1,380,330 XXX XXX
Industrial and Miscellaneous - Other Loan-Backed and Structured Securities
01627A-AA-6 ..... Aligned Data Centers Trust 144A .... I L .. 1.G FE ..|... . 57,070 |...95.0590 |... ...61,788 |.... 265,000 |oeiviniiiiennnnnnn80,126 [ i 2,674 [ e [ 12937 ....11/21/2023 ...|....08/15/2046 ...
01627A-AD-0 ..... Aligned Data Centers Trust 144A . 4 . 1.GFE .. ..24,424 |.101.4470 |. ....08/10/2023 ..
03065U-AE-9 ..... AmeriCredit Auto Rec Trust ..... 4 1AFE .. . 69,990 |. 102.0950 |. ...09/12/2023 .. .
10805N-AD-7 ..... Bridgecrest Lending Auto Trust ... N .. 1.CFE ..|... . 20,000 |. 100.6830 |... ....07/17/2024 ...|....10/16/2028 ...
126641-AA-9 ..... CPS Auto Trust 144A I L .. 1.AFE ..|... . 18,925 |. 100.2150 |... ....04/21/2023 ...|....08/16/2027 ...
14686J-AC4 ..... Carvana Auto Receivables Trust ... N .. 1.AFE ..|... . 22,570 |...99.8100 |... ...06/19/2022 ...|....04/12/2027 ...
22535-AA-9 ..... Credit Accept Auto Loan Trust 144A ........cccocevvves foun e I L .. 1.AFE ..|... ...99.3170 |... ....09/17/2024 ...|....09/15/2034 ...
22536V-AC-2 ... Credit Accept Auto Loan Trust 144A .........ccceeveees foun e N .. 1.CFE ..|... . 101.6910 |... ....06/11/2024 ...|....08/15/2034 ...
23202H-AC-5 ...... DLLAA LLC 144A I L .. 1.AFE ..|... . 101.49%0 |... ...07/25/2028 ... |....02/22/2028 ...
262081I-AD-6 ..... Drive Auto Rec Trust .... N .. 1.CFE ..|... . 100.7300 |... ....02/12/2024 ...|....01/16/2029 ...
30166T-AD-5 ..... Exeter Auto Receivables Trust I L .. 1.CFE ..|... . 100.4720 |... . ....08/22/2023 ...|....10/15/2027 ...
33846B-AG-9 ..... Flagship Credit Auto Trust 144A . 4 .1.BFE .. . 100.9470 |. 24,227 | ...08/08/2023 .. 07/16/2029
34535V-AF-1 . Ford Credit Auto Ouner Trust 4 .1.BFE .. ...99.9830 |. 29,99 |. ... 11/19/2024 .. 09/15/2030
36269H-AD-4 . GLS Auto Rec Trust 144A ......... 4 .1.CFE .. . 100.6190 |. 70,434 |. . 12/12/2024 .. 07/17/2028
36270Y-AG-7 ..... GLS Auto Receivables Trust 144A . |4 .1.CFE .. ...99.7730 |. 29,932 |. ....10/20/2024 .. 04/16/2029 ...
42806M-CA-5 ..... Hertz Vehicle Fin LLC 144A ..... |4 1AFE .. . 101.5910 |. ..101,591 |. . 100,000 ....08/16/2023 .. 02/25/2028 ...
638961-AA-0 ..... Navient Student Loan Trust 144A .. I L .. 1.AFE ..|... . 100.1650 |... ...78,624 |.... ... 78,49 |.. ....04/18/2023 ...|....10/15/2071 ...
63942G-AA-1 ..... Navient Student Loan Trust 144A .... N .. 1.AFE ..|... ...87.3070 |... ....04/21/2023 ...|....02/18/2070 ...
643821-AA-9 ..... New Economy Assets Phase | 144A .... I L .. 1.F FE ..|... ...92.1970 |... ....07/21/2023 ...|....10/20/2061 ...
682685-AA-0 ..... OneMain Direct Auto Trust 144A ... N .. 1.AFE ..|... . 101.0380 |... ....02/15/2023 ...|....11/14/2029 ...
T4334D-AA-1 ... Progress Residential Trust 144A . I L .. 1.AFE ..|... ...98.4650 |... ....07/25/2022 ...|....07/20/2039 ...
T6134K-AA-2 ... Vantage Data Centers Trust 144A .. N .. 1.G FE ..|... ...98.3840 |... ....09/15/2023 ...|....09/15/2048 ...
78397X-AE-4 ..... SFS Auto Receivables Trust 144A . 4 .1.CFE .. . 101.2800 |. ....06/14/2024 .. 08/20/2030 ...
80285X-AD-7 ..... Santander Drive Auto Trust .. 4 1AFE .. . 100.9140 |. ...07/18/2023 .. 07/17/2028
80287G-AD-2 ..... Santander Drive Auto Trust .. 4 1AFE .. . 100.0780 |. ....01/18/2023 .. 02/15/2028
80287J-AD-6 ..... Santander Drive Auto Trust .. 4 1AFE . . 100.3850 |. ....05/09/2023 .. 05/15/2028
802927-AE-3 ..... Santander Drive Auto Trust .. 4 .1.CFE .. . 101.3650 |. ...08/156/2023 .. 12/15/2028 ...
85236K-AD-4 ..... Stack Infrastructure LLC 144A .... N .. 1.G FE ..|... ...97.9590 |... ....08/24/2020 ...|....08/25/2045 ...
85236K-AH-5 ..... Stack Infrastructure LLC 144A .... B L .. 1.G FE ..|... . 101.19%60 |... ....07/24/2023 ...|....07/25/2048 ...
85236K-AN-4 ..... Stack Infrastructure LLC 144A .... e |4 e | LG FE L . 101.6430 |... ...08/15/2024 ...|....03/25/2049 ...
86613X-AA-3 ..... Summit Issuer LLC 144A .. ...ooovviiiiininnnniiinninnnnnc fooe e | nnnnns 4. LAGFE i 25,000 |...97.1920 ...12/10/2020 ... |....12/20/2050 ...
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91823A-BC-4 ..... VB-S1 Issuer LLC 144A ....ooiiiiiiiiiiiiiiinnccccinn oo e | s 4 s LA FFE e 39,695 |. 100.1350 |...eewvvrevnnnnn. 40,054 [oooiiinnnnnnnnnnid40,000 |oeeenniiinnnnnnnn 39,732 oo e 38 [ s [000.5.590 ol 5.983 [MON ..o [oovevvinniiieennnnn99 [ 1,261 |....05/08/2024 ... |....05/15/2054 ...
92212-AB-2 ..... Vantage Data Centers LLC 144A ........cooeemmmiieeeeens foon | s 4 s .. 1.G FE .. ...97.6560 |....oovuiieeeenn83,476 |ouniiiiiiiinnnnnn65,000 [oeiiiiiiiiiee 85,000 |oeeiieciiiies e s e | 10645 1.651T |MON ... feieeinieeeeea 88 e 1,069 |....09/22/2020 ... |....09/15/2045 ...
96328G-AS-6 ..... Wiheels Fleet Lease Funding LLC 144A .. 1.AFE .. L 100.6270 |..oevvveenneeennnn 72,250 |oveiniiiiinnnnnn 71,800 [ooniiiiiine el 71798 | oo s e ....5.800 ...l STR-VAH 10\ R [+1) I AN 4,164 |....06/08/2023 ...|....04/18/2038 ...
96328G-BG-1 ..... Wiheels Fleet Lease Funding LLC 144A |- 1AFE L. . 101.8750 |..eeevveneeeeenn 83,860 |oeeenieiennnnnn 82,316 [ 82,310 | e s e 1116460 ... 6.555 . .5,318 |....10/19/2023 ...|....08/18/2038 ...
98164J-AF-1 ..... Wor Id Omni Auto Trust .. 1.BFE .. . 100.4090 |...........eeee...20,082 Joueinniiiinnnnnnn 20,000 [ 19,999 s o e oo 1000.5.080 Ll 5.085 [MON ..... [oeeeeeeeininiennnndd |oiiiiiiiiinns 1,006 |....02/07/2023 ...|....05/15/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,676,592 | XXX 1,701,861 1,714,080 1,688,702 8,998 XXX XXX XXX 3,404 68,165 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 15,405,269 | XXX 14,725,174 15,600,380 15,402,904 14,690 XXX XXX XXX 123,079 431,321 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 20,731,669 | XXX 20,112,626 22,017,076 20,866,304 5,780 121,875 XXX XXX XXX 198,505 470,377 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 12,244,988 [ XXX 11,230,210 12,676,138 12,249,698 8,932 XXX XXX XXX 32,372 330,286 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,391,155 | XXX 1,367,955 1,374,559 1,380,330 (3,390) XXX XXX XXX 5,247 48,632 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,676,502 | XXX 1,701,861 1,714,080 1,688,702 8,998 XXX XXX XXX 3,404 68,165 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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 36,044,403 [ XXX 34,412,652 37,781,853 36,185,034 5,780 136,414 XXX XXX XXX 239,528 917,460 XXX XXX

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

Number
1A ....25,948,762 1B .. $.. 446,680 1D ..$ ..o 496,953 1E..$........... 1,136,950 1F ..$.............. 1,572,401 1G.$.............. 1,362,286
1B .1,867,736 2B .. .$ . 1,023,007
1C 3B .. .$
1D 4B .. .$
1E 5B .. 8.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13-14) Value Acquired | Symbol
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
007973-10-0 ... [Advanced Energy Ind . 1,149.000 |oevveeniiiinnnn... 132,859 | 115.630 ... 132,859 .... 108,961 |.. 8,927 [ 6,927 |... . |.. 12/06/2024 ..
029899-10-1 ... [American States Water Co . 1,366.000 |. L T77.720 |.. 111,697 (5,531) .. 12/02/2024 ..
03071H-10-0 ... [AMERISAFE Inc ... 1,909.000 |. ..51.540 |.. . 105,521 .8,273 .. 07/22/2024 ..
03209R-10-3 ... [Amphastar Pharms Inc 1,361.000 |. .. 37.130 |.. . .. 56,149 . (32,351)f .. 11/18/2024 ..
038336-10-3 ... [AptarGroup Inc .. 1,254.000 |...ovvneeennnnn... 197,008 .. 157.100 . 197,003 L 131,312 .. . |.. 1171872024 ..
039653-10-0 ... [Arcosa Inc 2,443.000 |.... ... 236,336 . |-- 1271072024 ..
04247X-10-2 ... [Armstrong World Inds Inc . ... 137,938 . |- 1271872024 ..
043436-10-4 ....[Asbury Automotive Group .. . 214,352 . |- 1171872024 ..
056525-10-8 ... |Badger Meter Inc . |- 1273172024 ..
062540-10-9 ... Bank of Hawaii Corp . . .| 11/18/2024 ..
09073\-10-4 ... [Bio-Techne Corp . 198,939 |.. . |.. 1171872024 ..
104674-10-6 ... |Brady W H Co Class A .. 36,055 |.. . |-- 1272672024 ..
109194-10-0 ... |Bright Horizons Sols Inc . .. 97,684 .. 11/18/2024 ..
12618T-10-5 ... |CRA Intl Inc ..... .. 76,328 .. 11/20/2024 ..
126402-10-6 ... |CSW Industrials Inc . 73,114 .. 12/20/2022 ..
12653C-10-8 ... | CNX Resources Corp ... 7,360.000 |.... ... 269,891 179,758 |.. . |- 1171872024 ..
127203-10-7 ... |Cactus Inc ,943.000 |.... . 113,393 .. 96,709 |.. . |.. 1171872024 ..
147448-10-4 ... |Casella Waste Sys Inc .. .. 61,909 |.. . |- 1171872024 ..
16359R-10-3 ....| Chemed Corp . |.. 1171872024 ..
165303-10-8 ... | Chesapeake Utils Corp .. . |- 1271372024 ..
171340-10-2 ... |Church & Dwight Inc . . . |.. 1171872024 ..
203607-10-6 ... [Community Bank Sys Inc . . 196,311 |.. |- 1172272024 ..
204166-10-2 ... [CommVault Sys INC ...ccvvvennvrriirininiiiiiiininineeninn | eeeeeneees L eveeeseininnceiinnn 1,653.000 |oeeenniennnen.... 249,454 150.910 114,674 |.. . |.. 1171872024 ..
221006-10-9 ... [CorVel Corp . L111.260 |.. .. 12/26/2024 ..
224408-10-4 ....[Crane Co .. .151.750 |.. .. 11/18/2024 ..
229899-10-9 ....[Cullen Frost Bankers .134.250 |.. .. 11/22/2024 ..
26969P-10-8 ... [Eagle Materials Inc .. . .246.760 |.. . .. 02/01/2023 ..
28618M-10-6 ... [Element Solutions Inc .. 164,125 |. .. 25.430 |.. . 164,125 |.. .. 11/18/2024 ..
292765-10-4 ....|Enerpac Tool Group Corp .. ....92,042 ...92,042 .| 12/20/2024 ..
29355%-10-7 ....[EnPro Inds Inc .. .. 102,953 ... 102,953 . |-- 12/06/2024 ..
29605J-10-6 ... [ESAB Corp .. 236,282 ... 236,282 . |.. 1171872024 ..
296315-10-4 ....[ESCO Technologies Inc .. .... 155,856 |- 1172772024 ..
30214U-10-2 ....[Exponent Inc .... 208,940 . . . |-. 02/01/2024 ..
302941-10-9 ....[FTI Consulting INC «evvruuueeeremmniieeeeeniieeeeeeennn | eevvvnnnns L evvenesfoeeeeeeiie e 707,000 o 185,129 | 191.130 ... 135,129 . 103,873 |.. . . |- 1171872024 ..
303250-10-4 ....[Fair Isaac & Co .... .1,990.930 |.. . 316,558 |.. .. 26,59 . 131,480 .. 04/03/2018 ..
313855-10-8 ... |Federal Signal Corp .. .. 92.390 |.. . 145,607 |.. 132,657 .. 12,819 .. 12/05/2024 ..
32020R-10-9 ....[First Finl Bankshares Inc .. 36.050 |.. . 115,504 |.. 75,909 .. 18,013 .. 11/18/2024 ..
339750-10-1 ... [Floor & Decor Hldgs Inc .. ..99.700 |.. . 149,151 |.. 77,780 . (14,695)| .. 11/18/2024 ..
376370-10-5 ... [Glacier Bancorp Inc ..50.220 |.. . 163,416 |.. . 134,726 .. 29,497 .. 11/18/2024 ..
384109-10-4 ... [Graco Inc ... 154,925 ... 105,111 |.. .. (4,265)... . |- 1171872024 ..
405024-10-0 ... [Haemonetics Corp ... . 295,064 . 237,441 |.. . (17,931)]... . |- 1270272024 ..
405166-10-9 ... [Hagerty Inc ....4,803 ... . |- 1172172024 ..
407497-10-6 ... [Hamilton Lane Inc .... . 22,927 |... . |.. 1171872024 ..
421298-10-0 ... [Hayward Hldgs Inc .... .. 14,464 |... s . |- 1171872024 ..
426281-10-1 ... [Jack Henry & AsS0C .....ooovvvveiniiiiivneinnnniiinnnnnns [eevvennnnes [ eveennns]iinnnnceinnnnnnnnnn 690,000 |oevnennceennnn . 120,967 1.0 176,800 [ 120,967 [ 90,210 e fovvennennnnneennnn 1,460 [ e 7319 i e 7,319 | .. 11/18/2024 ..)...... ......
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fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
431636-10-9 ... [Hillman Solutions Corp . ..8,746.000 [.....evvnnnnnnnnnn... 85,186 [ 9.740 ...85,186 378 s e 4,378 |... .| 11/19/2024 ..
441593-10-0 ....[Houlihan Lokey Inc ..1,042.000 |.... . 180,954 .. 53,0309 [... ....53,039 |... .| 1171872024 ..
451107-10-6 ... [ IDACORP InC .oooevevvieeiiiiiniiiii s [0 1,045,000 o 114,198 | 109.280 ... 114,198 R 28 1 A PR N 8,907 |... .| 11/18/2024 ..
45780R-10-1 ... [ Installed Bldg Prods Inc . .... 103,573 ...(24,518) |... . |- 12/19/2024 ..
48282T-10-4 ... [Kadant Inc .......coovvviiiiiiiiniiiiniiiiiiiiis [rvnmnnnnens [ .836.000 ol 288,412 | .. 288,412 ...53,173 |... . |- 02/01/2024 ..
497266-10-6 ... |Kirby Corp .. .| 1171972024 ..
49926D-10-9 ....[Knoules Corp . . . |- 1273172024 ..
511656-10-0 ... [Lakeland Finl Corp ... 3,573 |... . |.. 12/04/2024 ..
518415-10-4 ... [Lattice Semiconductor Corp . .. (44,055)]... .| 11/18/2024 ..
535555-10-6 ....[Lindsay Corp ..... .. 12/23/2024 ..
537008-10-4 ... [Littelfuse Inc .. .. 11/18/2024 ..
55306N-10-4 ....[MKS Instruments Inc .. 11/22/2024 ..
562750-10-9 ... [Manhattan Assoc INC ........eeeeevevveeeeeeeennnnennnnnns [evmmmnnnnns feeveeencfoinnnn 1,263,000 [oneeeiieeinennennnn 341,313 |l ... 341,313 . . |- 04/03/2018 ..
600551-20-4 ... [Miller Industries Inc ...36,144 ....(2,480) |... . |- 12/26/2024 ..
65336K-10-3 ... [Nexstar Broadcasting Group . ... (4,514) |... . |.. 11/18/2024 ..
655663-10-2 ... [Nordson Corp ...(20,815) |... . |- 04/03/2018 ..
675232-10-2 ....[Oceaneering Intl Inc ... 24,692 |... .| 11/18/2024 ..
682096-10-4 ... Omega Flex Inc .. ....(3,165) |... . | 07/22/2024 ..
73278L-10-5 ... [Pool Corp . 220,929 . (37,365)]... ...(37,365) |... . | 07/22/2024 ..
739276-10-3 ... [Power Integrations INC .......cccoeeeiiiiiiiiiiiiiiininnn femmmmmnnnns feenen . 3,843,000 [onnnnnnniiiinnnnnnn 237,113 |l 61.700 ... 237,113 . (65,592)f... ...(65,592) |... . |- 12/19/2024 ..
743606-10-5 ... [Prosperity Bancshares Inc 75.350 . 206,459 |.. 16,142 . 16,142 .. 12/05/2024 ..
747587-30-3 ... |Qualys Inc 140.220 . 170,928 |.. (68,337)| (68,337) .. 10/17/2019 ..
749607-10-7 ... [RLI Corp .... 164.830 |.. . 229,608 |.. .. 41,404 . 41,494 .. 11/18/2024 ..
75524B-10-4 ....[RBC Bearing Inc . .209.140 |.. . 320,379 |.. 16,340 . 16,340 .. 02/01/2024 ..
775133-10-1 ... [Rogers Corp ... . 100,840 |.. . 126,611 L (17,377) (17,377) .. 11/19/2024 ..
775711-10-4 ... [Rollins Inc ... ... 132,032 .. 76,442 |.. J < 1728 N N 7,302 |... . | 10/23/2024 ..
78463M1-10-7 ... [SPS Commerce Inc ... 323,270 ... 183,938 |.. ...(12,969) |... .| 11/18/2024 ..
78473E-10-3 ... [ SPX Technologies Inc ... 243,746 .. 131,463 |.. .. 72,299 ... . | 10/23/2024 ..
82452J-10-9 ....[Shift4 Payments Inc .. 133,876 . . ....37,200 |... .| 11/18/2024 ..
829073-10-5 ... [Simpson Manufacturing Co INC ve.uuuvveeeevvnnineeeennnn | eeeemmmnes L evemncfoviinneeeeiiiiene e 758,000 |ovveieeeeeennennn.. 125,699 .. 165.830 . (12,613)f... ...(12,613) |... . |.. 1171872024 ..
82082L-10-3 ... [SiteOne Landscape Supply INC ....ccovvvvvvvivvviiiniins [evmmmmmnnns feveeeencfoii.658.000 [oeeieiiienineeee... 86,705 | 131.770 . ... (18,912)... ...(18,912) |... .| 11/18/2024 ..
82983N-10-8 ... [Sitio Royalties Corp ... 19.180 . 131,997 |.. . (26,241) .. 09/05/2024 ..
854231-10-7 ... |Standex Intl Corp . 186.990 . 189,421 |.. .. 28,667 .. 11/20/2024 ..
860372-10-1 ... [Stewart Info Svs Corp .. 67.490 . 114,531 |.. .. 12/23/2024 ..
861025-10-4 ... |Stock Yards Bancorp Inc 71.610 |.. . 122,525 |.. .. 12/00/2024 ..
881626-10-3 ... [Tetra Tech Inc ........... .. 39.840 |.. . 299,477 |.. .. 11/18/2024 ..
88262P-10-2 ... [Texas Pacific Land Corp .....ccooeeeunnnnnnnnnnnnnnnnn [evmmmmnnnns fevveeencfoiiiiiii 57,000 foneieieiiininene.. 63,040 ... 1,105.960 ...63,040 . . . | 03/27/2024 ..
882681-10-9 ... [Texas Roadhouse INC ..........cooeeeeeeeeeeeeennnnnnnnnnns [emmmmmnnnns [0, 1,664.000 |0 300,236 | 180.430 .... 300,236 ... 134,876 |.. .| 11/18/2024 ..
88642R-10-9 ... [Tidewater Inc .... 168,780 ... 149,09 |.. .| 11/25/2024 ..
891092-10-8 ... ... 176,941 . 160,737 |.. .| 11/18/2024 ..
892356-10-6 ... | Tractor Supply Co . .. 152,282 . |- 12/20/2024 ..
803520-10-7 ....[Transcat Inc .. .| 1171972024 ..
89531P-10-5 ....[Trex Co Inc ... . . . . |.. 1273172024 ..
902262-10-5 ....[Tyler Tech InC ..ocoovvriiiiiiiiiiiiiiiiiiiiinieiiinnnnnens [ [l 0000390.000 [onneiiiiineeennnnnn. 224,890 | 576.640 ... 224,890 113,464 |.. .| 11/18/2024 ..
902673-10-2 ... |UFP Technologies Inc .244.510 |.. . 120,543 |.. .. 11/16/2022 ..
902788-10-8 ... [UMB Finl Corp . 112.860 |..... ...56,091 .. 12/31/2024 ..
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90984P-30-3 ....[United Community Banks Inc . ..4,633.000 |.... . 149,692 . 135,991 |.. L2 3,388 .. 18,701 |... ....13,701 .| 1172972024 ..
918090-10-1 ... [Utz Brands Inc .. 4,342.000 |.... ....(3,906) |... .| 1171872024 ..
918284-10-0 ... [VSE Corp ....(5,593) |... . |- 12/10/2024 ..
920263-10-1 ....[Valmont Inds Inc ... ... 74,267 |... .| 1171972024 ..
92047W-10-1 ... |Valvoline Inc . ....(6,250) |... .| 11/18/2024 ..
92538J-10-6 ....|Vertex Inc ...101,422 |... .| 1171872024 ..
927959-10-6 ....|Viper Energy Inc ... 118,111 ....20,543 |... .| 11/18/2024 ..
920236-10-7 ....[WD-40 Co 298,043 | BT TS [ e 1822 [ [ 1B [ o 1,458 |... . |- 10/18/2019 ..
942622-20-0 ....|Watsco Inc . .. 233,628 ... 28,747 ... .| 11/18/2024 ..
955306-10-5 ....[West Pharm Svs Inc 327.560 .(8,737) .. 11/18/2024 ..
971378-10-4 ... [WillScot Mobile Mini Hldgs Inc 33.450 .(6,679) .. 12/17/2024 ..
974250-10-2 ....[Winmark Corp .......ccoeeveeeinnnn 393.070 . (4,467) .. 11/19/2024 ..
GI618E-10-7 ... [White Mountains Insurance Grp ..........oooooeevereines fuvmmmmnnnns feveeeencfooniiiii 0. 49,000 [oeeeeeieieiiiieee.. 95,308 ... 1,945.060 [ 95,308 [ounnnnniiiiiiiinnnnnn 87,752 [ oo oo 1586 | [ 7,556 |... . |- 12/19/2024 ..
194693-10-7 ... |Colliers Intl Group Inc e 135,970 86,885 [ 83248 [ 9B [l BT [ [l 1216 [ [ 1,216 |... L |- 1271772024 ..
205249-10-5 .... [ Computer Modelling Group Ltd ........coovvvvvvvvinniins [evmmmmnnnnn [Covninn fooeii 00000 6,092,000 oeeeeiiiiiiennnnn. 45,197 |l 7.419 . (2,441) ). . |- 12/19/2024 ..
33767E-20-2 ... [FirstService Corp ..ooovvvveevieiieniiiininiiniiinnnnnnnns [emmmmmeeenn [Connnnn L0 1,682,000 [onnninnnnnnnnnn. 304,476 | 181.020 ... 21,924 |... .| 1171972024 ..
67000B-10-4 ... [Novanta Inc .........oooeeeeiinnn Lo [Con o 00.805.000 o 122,980 | 152.770 . |- 02/01/2024 ..
763200-10-3 ... [Richelieu Hardware Ltd ..........coevvvvveevvvneennnnnnns [emmmmmnnnnn [Connnnn L0 1,997,000 [onnnneniniiinnnnnnnn 83,215 |l 26.648 . . . .| 1172072024 ..
639108-10-8 ... [Gates Industrial Corp PLC . 103,652 .108,189 |.. . .| 12/17/2024 ..
G4705A-10-0 ... [ ICON PLC . 123,939 ...97,525 |.. .... (40,669)... .| 1171872024 ..
T92241-10-9 ....[Stevanato Group SpA .. ...90,821 . 107,229 |.. .... (28,451)]... .. 11/18/2024 ..
5019999999. Subtotal - Common Stock -
Publicly Traded 17,355, 466 XXX 17,355,466 11,879,017 8,497 143,668 1,407,770 3,165 1,404,605 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 17,355,466 XXX 17,355,466 11,879,017 8,497 143,668 1,407,770 3,165 1,404,605 XXX XXX
Mutual Funds
922908-71-0 ... [Vanguard Total Stk Mkt Indx § & P 500 ......ccceeees [emmmmmmnnns [emmmnnicfeins 4,368.000 |.... ..2,371,016 ...l 542.760 ..2,371,015 ....29,290 |... ... 448,945 |... 448,045 |... . |- 06/28/2021 ..
922908-80-1 ... |Vanguard Total Stk Mkt Indx e ...179,963.000 |.... 25,383,771 |........ 141.050 25,383,771 ...321,054 |... ..4,596,253 |... .. ... 4,596,253 |... . |- 06/23/2021 ..
552966-80-6 ... [MFS Instl Intl Equity Fund ......coovvvvveveneennennns funnnnnnee. [ PP 221,011,000 [..eevvvnnnnnnnns 7,474,606 |......... 33.820 [.......ceennnns 7,474,606 [......cooeeee. 4,852,985 [ i 108,069 |.ovvveniiiiiiiiiiiiiiiinn forviiiiiins 188,979 |.oovvveniiiiiiiinines oo 188,979 [..iiiiiiiiiiiiiiiinnnns . 12/17/2024 ) .eenit el
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 35,229,391 XXX 35,229,391 14,029,657 459,312 5,234,177 5,234,177 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 35,229,391 XXX 35,229,391 14,029,657 459,312 5,234,177 5,234,177 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 52,584,857 XXX 52,584,857 25,908,674 8,497 602,980 6,641,947 3,165 6,638,782 XXX XXX
5999999999 - Total Preferred and Common Stocks 52,584,857 XXX 52,584,857 25,908,674 8,497 602,980 6,641,947 3,165 6,638,782 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A ... 1B..$.. 1C..$ .. DS e TELS e, TF LS e 168 e,
1B 2A ... 2B..$.. 2C..$ ..
1C 3A ... 3B..$.. 3C..$..
1D 4A ... 4B ..$ .. 4C ..$ ..
1E 5A ... 5B .8 e 5C .8 s
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1 2 3 5 6 7 8 9
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Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
U.S. Governments
912810-RA-8 ......... US Treasury Bond INFL IX  0.625% 02/15/43 ....oeeeeeiieieeiieiee e e e e eenn e e eennnn [ eeeeennnis c08/28/2024 ... [VAITOUS eereueeeeeenneeeeeeeent e e e eeeene e e e eeeen e e e eeennna e e eeennna e e eeennnnn s eeennnnneeeennnnnnaeeernnnnnareennnn |oennuaseeeeennnneeeennnnaneeeenns [orseeeeeeennnneeeennnan 9,848 .o 10,000 [oeeeeeeeeeeenie e e 16
912810-RF-7 ......... US Treasury Bond INFL IX 1.375% 02/15/44 ... .|....04/17/2024 ...|Toronto Dominion Securities ..
912810-SE-9 ......... US Treasury Bond  3.375% 11/15/48 . |--..10/02/2024 ... | Various . .. . ..
912810-TX-6 ......... US Treasury Bond  4.250% 02/15/54 .. .|-...05/02/2024 ... |Various .. ... 443,255 |.. ....470,000 |..
912810-UC-0 ......... US Treasury Bond  4.250% 08/15/54 .. .|--..10/31/2024 ... |Various .. ....290,448 |.. ....300,000 |..
912820-EE-7 ......... US Treasury Bond  2.375% 03/31/29 .. ...08/07/2024 ... |Various ....875,011 |.. ....955,000 |..
91282C-FJ-5 ......... US Treasury Bond  3.125% 08/31/29 .. . |BNP Capital .... 393,709 |.. ....402,000 |..
91282C-JY-8 ......... US Treasury Bond INFL IX 1.750% 01/15/34 ... .|Barclays Capital .. ....197,129 |.. ....200,000 |..
91282C-JZ-5 . .|US Treasury Bond ~ 4.000% 02/15/34 .. . |Bank of America . 260,949 .275,000

91282C-LK-5 .

.|US Treasury Bond

3.625% 08/31/29

. [Nomura Securities

.622,437

91282C-LU-3 . ..|US Treasury Bond  4.125% 10/31/31 11/29/2024 ... |Various .......... . 544,522 . 545,000
91282C-LI-9 ......... US Treasury Bond  4.250% 11/15/34 .. .|....12/31/2024 ...|Chase Manhattan ... ...491,313 |.. ....505,000 |..
91282C-MA-6 ......... US Treasury Bond  4.125% 11/80/29 ...coiiiiiieiiiii et e e e s sinneeees [ ereeeeiinnneees ... 12/18/2024 ... [NOMUFA SEOUF I TS .. ..ueeiiii ittt e ettt e e ettt e s et e e e s e et eeessaiinneaesaasnnneaasaans [ooeeessannsneaessannnneaassaanns foaseeassssnnnnesasasinnnns 400,017 fooeeeiiiiieeeeies 405,000
0109999999. Subtotal - Bonds - U.S. Governments 4,957,701 5,182,000
All Other Governments

T7586R-AT-7 ......... [Romania 144A  5.875% 01/30/29 ..veiiueresuessueeneeeeneasenesseessenessenesssseseasenesseeasenesreneseeneneeseeas [ [-+::05/02/2024 ... TVAF10US ..teuveueesuenesueeseetseeneseeetaesnesesuenessensssenessenessentssenesseseasenenssnenssseneanensssenesneneseness |oeresseenserenserensesensosenenres |oessensssensssesssenensane 19,782 [ovveeiiiiiiiiieiiiies 20,000 |oiiiiiiiiiiiiiiiiiiieeee 157
0309999999. Subtotal - Bonds - All Other Governments 19,782 20,000 157
U.S. Special Revenues

313200-Z0-9 ......... Fed Home Loan Mtg Corp Super Pool #SD3457  4.000% 10/01/52 .... .|....05/03/2024 ... |Chase Manhattan ... ....208,670 |..

313200-JL-8 ......... Fed Home Loan Mtg Corp Super Pool #SD8367  5.500% 10/01/53 .... .|....05/03/2024 ...|Bank of America ... ....321,200 |..

3133KP-YY-8 ......... Fed Home Loan Mtg Corp Pool #RA7927  4.500% 09/01/52 .|....05/03/2024 ... |Barclays Capital .. ...241,824 |..

31374C-85-6 ......... Fed Nat! Mtg Assn Pool #310229  3.500% 08/01/43 .|-...03/18/2024 ... |Bank of America ...

3140XN-RG-1 ......... Fed Nat! Mtg Assn Pool #FS6786  5.500% 02/01/54 ... woer|-...10/23/2024 ... [Morgan Stanley ....

3140XQ-RI-9 ......... Fed Nat! Mtg Assn Pool #FS8600  6.000% 07/01/54 ... ..|....10/23/2024 ... Morgan Stanley ....

35564K-B3-2 Freddie Mac-STACR 144A  8.569% 07/25/42 ... ...11/26/2024 ... |Bank of America ...

35564K-E4-7 . ..|Freddie Mac-STACR 144A  8.119% 08/25/42 11/26/2024 ... Various .............

35564K-L4-9 . ..|Freddie Mac-STACR 144A  9.569% 03/25/52 04/30/2024 ... |Citigroup Global Mkts .

35564K-P4-5 .. . [Freddie Mac-STACR 144A  7.660% 03/25/43 11/26/2024 ... |Cantor Fitzgerald ...

35564K-IIT-2 . ..|Freddie Mac-STACR 144A  7.919% 05/25/42 04/30/2024 ... | Cantor Fitzgerald . .. 31, ..
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,602,776 1,635,346 3,91
Industrial and Miscellaneous

001084-AR-3 AGCO Corp  5.450% 03/21/27 ...03/18/2024 ... Morgan Stanley .... ... 5,000 |..
001084-AS-1 . ..| AGCO Corp  5.800% 03/21/34 ..... 03/18/2024 ... |Morgan Stanley .

00138C-BA-5 . ..|Corebridge Global Funding 144A  5.200% 06/24/29 . 06/18/2024 ... |Bank of America

00138C-BC-1 . ..|Corebridge Global Funding 144A  4.900% 12/03/29 . 11/25/2024 ... |Bank of America

00218T-AA-2 . ..|Arizona Biltmore Trust 144A  5.772% 06/11/29 .. 05/14/2024 ... [Morgan Stanley .

00287Y-DT-3 ......... AbbVie Inc  4.950% 03/15/31 . |-...02/22/2024 ... |Morgan Stanley ....

00287Y-DW-6 ......... AbbVie Inc  5.400% 03/15/54 .|....02/22/2024 ... |Chase Manhattan ...

00440K-AC-7 ......... Accenture Capital Inc  4.250% 10/04/31 .... .|--..10/01/2024 ... | JP Morgan

023551-AN-6 ......... Amerada Hess Corp ~ 7.125% 03/15/33 ... .]....09/05/2024 ...|Various ..

03073E-AW-5 ......... Cencora Inc  4.850% 12/15/29 .|--..12/09/2024 ... |Various ..

031162-DU-1 ......... Amgen Inc  5.750% 03/02/63 .|....06/02/2024 ...

03464T-AA-7 ......... Angel Oak Mtg Trust 144A  4.000% 01/25/67 ... ...12/13/2024 ... [Nomura Securities

03465E-AA-9 ......... Angel Oak Mtg Trust 144A  1.068% 05/25/66 ... ...07/26/2024 ... [Nomura Securities ...

03465J-AA-8 . .|Angel Oak Mtg Trust 144A  1.458% 09/25/66 07/26/2024 ... |Nomura Securities

035240-A0-3 . .| Anheuser-Busch InBev Inc  4.750% 01/23/29 11/06/2024 ... |Various ..

036752-BG-7 . ..|Elevance Health Inc  4.500% 10/30/26 ......... 10/22/2024 ... |First Union

04020E-AE-7 ......... Ares Strategic Income Fund 144A  5.700% 03/15/28 .. o|....11/22/2024 ... |First Union ..

04316J-AL-3 ......... Arthur J Gallagher & Co  4.850% 12/15/29 . |--..12/10/2024 ... |Bank of America ...

04685A-3E-9 ......... Athene Global Funding 144A  2.646% 10/04/31 ... .|-...05/02/2024 ... |Morgan Stanley ....

049560-AZ-8 ......... Atmos Energy Corp ~ 5.900% 11/15/33 ... veer|....06/18/2024 ... [Chase Manhattan ...

053332-BK-7 ......... AutoZone Inc  5.400% 07/15/34 ..|....06/24/2024 ... |Bank of America ...

054561-Ad4 ......... AXA Equitable HIdgs | 4.350% 04/20/28 ........ciiiiuiiiiiiiiiiiiees it s et e s iieeeeessiinneeases [ ereeesiiinnneees ....05/02/2024 ... [FIrst UNiON .....eeeiiiiiiiiei it s s e e s s e e e e s e e e e s ainnneaaas
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05493Y-AC-2 ......... Barclays Comm Mtg Trust 6.128% 11/15/57 .... .|....12/11/2024 ... |Barclays Capital ..
05526D-BY-0 ......... BAT Capital Corp  5.834% 02/20/31 ....02/15/2024 ... |Barclays Capital ..
05526D-BZ-7 ......... BAT Capital Corp  6.000% 02/20/34 .. ...03/12/2024 ... |Bank of America ...
05612F-AA-3 ......... BX Trust 144A  6.487% 03/15/26 . |Morgan Stanley ....
059165-ES-5 ......... Baltimore Gas & Electric Co  5.650% 06/01/54 .. . .| SMBC Nikko Secs America, Inc ...
06051G-JL-4 . .|Bank of America Corp  1.922% 10/24/31 .. 10/24/2024 ... [First Union ........
06051G-LV-9 . ..|Bank of America Corp  5.933% 09/15/27 .. 05/02/2024 ... |Chase Manhattan
06406R-BV-8 . ..|Bank of NY Mellon Corp  4.975% 03/14/30 03/07/2024 ... |Bank of America
06406R-B-6 ......... Bank of NY Mellon Corp  5.188% 03/14/35 ... ....03/07/2024 ... |Bank of America ...
06406R-BZ-9 ......... Bank of NY Mellon Corp  5.060% 07/22/32 ... veer|....07/15/2024 ... [Morgan Stanley ....
09290D-AJ-0 ......... BlackRock Funding Inc ~ 4.900% 01/08/35 .... .. |....07/17/2024 ... |Bank of America ...
096817-AA-9 ......... BOCA Comm Mtg Trust 144A  6.318% 08/15/41 .|--..08/07/2024 ... |Citigroup Global Mkts .
097023-CD-5 ......... Boeing Co  3.200% 03/01/29 .|....11/05/2024 ... | Various
097023-CN-3 ......... Boeing Co  2.950% 02/01/30 ....10/28/2024 ...
097023-CY-9 ......... Boeing Co  5.150% 05/01/30 ....11/18/2024 ... |Various ..
097023-DR-3 ......... Boeing Co  6.388% 05/01/31 ...11/05/2024 ... [Morgan Stanley
097023-DS-1 ..|Boeing Co  6.528% 05/01/34 ..... 11/18/2024 ... |Citadel Securities
103730-BQ-2 . ..|BP Cap Mkts America  3.379% 02/08/61 05/02/2024 ... |Pershing LLC .
10373Q-CA-6 . .|BP Cap Mkts America  5.227% 11/17/34 ... 11/20/2024 ... |Various ..

10569J-AA-8 .........
10805N-AD-7 .........
10021U-2L-1 .........
110122-EK-0 .........
11136F-BX-8 .........
11136F-CA-7 .........
12515A-BE-9 .........
12515G-AD-9

12654F-AA-8 .
126650-CY-4 .
126650-CZ-1 .
126650-DG-2 .
126650-DJ-6 . .
126650-DN-7 .........
126650-D0-0 .........
126650-DR-8 .........
12674G-AC-8 .........
127097-AM-5 .........
14040H-0C-6

14149Y-BR-8 .
14913U-AU-4 .
15189T-8G-1 .
161175-BL-7 .
161175-BR-4 . .
161175-BT-0 .........
161175-CE-2 .........
161175-CR-3 .........
17275R-B8-0 .........
17275R-BV-3 .........
172067-PF-2 .........
174610-BF-1 .........
174610-86-9 .........
174610-BH-7 .
18977W-26-4 .
19828A-AC-1 . .
19828A-AD-9 .........

BRAVO Res Funding Trust
Bridgecrest Lending Aut
Brighthouse Financial |

Bristol Myers Squibb Co  5.550% 02/22/54 .

Broadcom Inc  5.050%
Broadcom Inc  4.150%
CD Comm Mtg Trust 3.
CD Comm Mtg Trust 3.

..|Comm Mtg Trust 144A

..|CVS Health Corp  4.78
..|CVS Health Corp  5.05
..|CVS Health Corp  3.250% 08/15/29
.| CVS Heal th Corp  3.75

CVS Heal th Corp 1.75
CVS Health Corp ~ 1.87
CVS Health Corp  2.12!
Comm Mtg Trust 144A

Coterra Energy Inc  5.400% 02/15/35

Capital One Finl Co

..|Cardinal Health Inc
.|Caterpillar Finl Svs Corp  4.700% 11/15/29 .
..| CenterPoint Energy Inc
..|Charter Comm LLC 5.3
.|Charter Comm LLC 5.0

Charter Comm LLC 4.8
Charter Comm LLC 3.5
Charter Comm LLC ~ 6.5!

Cisco Sys Inc  4.950% 02/26/31 ..
Cisco Sys Inc  5.350% 02/26/64 ..
Citigroup Inc ~ 5.174% 02/13/30

Citizens Finl Group
Citizens Finl Group

..|Citizens Finl Group

..|CNO Global Funding 144A
.|Columbia Pipeline LLC 144A  5.681% 01/15/34
Columbia Pipeline LLC 144A  5.097% 10/01/31 ...

1440 5.108% 07/25/62 ...
o Trust  5.370% 10/16/28 ...
nc 144A  5.650% 06/10/29 ....

07/12/29
02/15/28
526% 11/10/49 ...
631% 02/10/50 ...
6.338% 08/10/44 .
0% 03/25/38
0% 03/25/48

0% 04/01/30
0% 08/21/30 ...
5% 02/28/31 ...
5% 09/15/31 ...
5.867% 12/10/41 ...

7.624% 10/30/31 .
5.000% 11/15/29 .

5.400% 06/01/29
75% 05/01/47 ..
50% 03/30/29 ..
00% 03/01/50 ..
00% 03/01/42 ..
50% 06/01/34 ..

5.841% 01/23/30 .
6.645% 04/25/35 .
5.718% 07/23/32 .

4.875% 12/10/27 .

....08/27/2024 ... |G Clarke
....07/17/2024 ... [First Union
. [-...06/03/2024 ... |Chase Manhattan ...
.|-...02/14/2024 ... |Citigroup Global Mkts .
. [--..07/08/2024 ... |Bank of America
. [-...09/26/2024 ... | Toronto Dominion Securities ..
....12/11/2024 ... |Morgan Stanley
...12/11/2024 ... |Citigroup Global Mkts

....11/25/2024 ... |Citigroup Global Mkts .
o|-...11/19/2024 ... |First Union
< [...11/26/2024 ... |Goldman Sachs ...
. |--..11/21/2024 ... | Deutsche Bank Securities Inc ...
. [-...12/03/2024 ... | Toronto Dominion Securities

...09/25/2024 ... [Various ..

....02/22/2024 ... |Various
....10/24/2024 ... [Deutsche Bank Securities Inc
.|....05/09/2024 ... |Morgan Stanley
«[-+..02/21/2024 ... |Chase Manhattan ...
.|-...02/21/2024 ... |First Union
.|....02/06/2024 ... |Citigroup Global Mkts .

...07/02/2024 ... |First Union
...04/18/2024 ... |Morgan Stanley ....

...10/24/2024 ... [Various

07/25/2024 ... |Deutsche Bank Securities Inc
11/15/2024 ... |Bank of America
06/03/2024 ... |Goldman Sachs
12/04/2024 ... |Various ..
12/04/2024 ... |Bank of America ...

12/06/2024 ... |Various ..
11/12/2024 ... | Chase Manhattan
05/08/2024 ... |Chase Manhattan
05/02/2024 ... | Chase Manhattan
11/21/2024 ... |Morgan Stanley

07/18/2024 ... [Morgan Stanley
12/10/2024 ... |Various ..
04/23/2024 ... |Morgan Stanley
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20030N-DH-1 ......... Comcast Corp  3.750% 04/01/40 .... .|-...05/02/2024 ... [HSBC Securities Inc . ... 5,000 [..
20030N-DS-7 ......... Comcast Corp  2.887% 11/01/51 ... . |--..03/28/2024 ... |Various .. 25,000 |..
20268J-AR-4 ......... CommonSpirit Health ~ 5.205% 12/01/31 .... .|-...03/13/2024 ... |Morgan Stanley .. 25,000 |..
207538-AB-8 ......... Fannie Mae - CAS 144A  7.810% 09/25/43 . ...10/29/2024 ... |Citigroup Global Mkts . .. 44,99 |..
20754G-AE-0 ......... Fannie Mae - CAS 144A  6.369% 02/25/44 .... ...03/06/2024 ... [First Union .. .. 13,000 |..
20826F-BD-7 . .| ConocoPhil lips Co  4.025% 03/15/62 . 10/24/2024 ... |Various ..... 17,000
20826F-BE-5 . .| ConocoPhil lips Co  5.300% 05/15/53 . 06/13/2024 ... |HSBC Securities Inc . 5,000
20826F-BG-0 . ..| ConocoPhi | lips Co  5.550% 03/15/54 . 05/02/2024 ... |Various ................ 10,000
20826F-BJ-4 ......... ConocoPhillips Co  4.700% 01/15/30 ... ....11/25/2024 ... | Toronto Dominion Securities .. .. 25,000 |..
20826F-BN-5 ......... ConocoPhi | lips Co  5.650% 01/15/65 veer|-...12/09/2024 ... |Various .. 15,000 |..
209111-GK-3 ......... Consolidated Edison Co NY Inc ~ 5.700% 05/15/54 .. ..|....05/06/2024 ... [Chase Manhattan ... .. 10,000 |..
209111-GN-7 ......... Consol idated Edison Co NY Inc  5.500% 03/15/55 o |--..11/14/2024 ... |Fuji Securities Inc. .. .. 25,000 |..
21037X-AD-2 ......... Constellation Software Inc 144A  5.461% 02/16/34 .. .|....02/07/2024 ... |Various .. 10,000 |..
22160K-AP-0 .........[Costco Wholesale Corp 1.600% 04/20/30 . .|--..11/08/2024 ... |Various
224044-CN-5 ......... [Cox Comm Inc 144A  2.600% 06/15/31 ....06/02/2024 ... |First Union ..
224044-CU-9 .. ..|Cox Comm Inc 144A  5.450% 09/01/34 ...11/06/2024 ... |Various
22535L-AA-9 . ..|Credit Accept Auto Loan Trust 144A  4.680% 09/15/34 . 09/17/2024 ... |First Union
22536V-AC-2 . ..|Credit Accept Auto Loan Trust 144A  6.110% 08/15/34 . 06/11/2024 ... |First Union ..
24022F-AA-8 . .|DC Comm Mtg Trust 144A  5.727% 04/13/28 ........ 03/21/2024 ... |Morgan Stanley .

24382J-AA-4 .........
25278X-Al-9 .........
25278X-BA-6 .........
25278X-BB-4 .........
254700-AT-5 .........
254700-BJ-7 .........
26208l-AD-6 .........
26441C-CE-3

26442C-BH-6 .
26442E-AL-4 .
26875P-All-1 .
281020-BB-2 .
20273V-AZ-3 .
29379V-0G-6
20379V-CH-4 ...
300400-AX-6 ...
30711X-UN-2
337932-AH-0
34535V-AF-1
350930-AC-7 .
36254C-AV-2 .
36269H-AD-4 .
36269J-AA-6 .
36270Y-AG-7 . .
373334-KY-6 .........
375558-CB-7 .........
378272-BP-2 .........
378272-BS-6 .........
381416-B2-9 .........
38141G-B6-0 .........
437076-DF-6 .........
438516-CT-1 .........
458140-BG-4 .
458140-BJ-8 .
458140-B-1 . .
458140-CJ-7 .........

.. | Duke Energy Inc
.| Duke Energy Ohio Inc
.|EOG Resources

.|Edison Intl Inc
.|Energy Transfer Equity

.| Enterprise Prods Inc
.|Eversource Energy

..|Foundry JV Hlldgs LLC 144A
..|GS Mtg Securities Trust
..| GLS Auto Rec Trust 144A
..|GS Mtg Securities Trust 144A
.|GLS Auto Receivables Trust 144A

..| Intel Corp 144A
.| Intel Corp
.| Intel Corp

Deephaven Res Mtg Trust 144A  2.205% 01/25/67 .
Diamond Energy Inc  6.250% 03/15/53
Diamond Energy Inc  5.750% 04/18/54
Diamond Energy Inc ~ 5.900% 04/18/64 ..
Discover Finl Svs  7.964% 11/02/34 ...
Discovery Comm Inc  3.625% 05/15/30
Drive Auto Rec Trust  5.310% 01/16/29 ..
Duke Energy Co  5.450% 06/15/34 ....
3.550% 03/15/52 ...
5.550% 03/15/54
5.650% 12/01/54 .....
5.250% 03/15/32
5.250% 07/01/29
4.950% 02/15/35
5.550% 02/16/55 ..
5.500% 01/01/34
Fannie Mae - CAS 2017-C07  8.683% 05/25/30 ..
FirstEnergy Corp  3.900% 07/15/27
Ford Credit Auto Owner Trust — 4.880% 09/15/30 ...
6.150% 01/25/32
3.430% 08/10/50 .
5.490% 07/17/28 ....
5.310% 03/06/29
4.890% 04/16/29

Enterprise Prods Inc

Georgia Power Co  4.550% 03/15/30
Gilead Sciences Inc ~ 4.800% 11/15/29
Glencore Funding LLC 144A  6.375% 10/06/30 ..
Glencore Funding LLC 144A  5.371% 04/04/29 ..
Goldman Sachs Group Inc ~ 5.049% 07/23/30 ....
Goldman Sachs Group Inc ~ 4.692% 10/23/30 .
Home Depot Inc  5.300% 06/25/54
Honeywel | Intl Inc ~ 5.250% 03/01/54 ..
3.734% 12/08/47
3.250% 11/15/49 .
4.750% 03/25/50 .

Intel Corp  5.700% 02/10/53 .

o|-...12/13/2024 ...
.|....09/10/2024 ...
.|-...09/09/2024 ...
«[-...12/03/2024 ... |Various ..
.|-...00/23/2024 ... |Various ..

... 11/26/2024 ...

AR Chase Manhattan ...
. |-...02/12/2024 ... |BNP Capital
...06/05/2024 ... [PNC Securities Inc ..

.]....08/01/2024 ...|Fuji Securities Inc. ..
. [-...09/13/2024 ... |Goldman Sachs ...
...01/16/2024 ... [First Union

.|--..12/10/2024 ... |G Clarke
«[...06/14/2024 ... |Various ..
... 11/19/2024 ...

....12/02/2024 ...
... 12/12/2024 ... |Various

...06/17/2024 ...
... 12/09/2024 ...

... 11/06/2024 ...

Chase Manhattan ...

Citadel Securities ..

05/02/2024 ... |Various
12/02/2024 ... | Various
11/01/2024 ... RBC ....
06/06/2024 ... |Chase Manhattan

Barclays Capital
05/24/2024 ... |RBC .............
12/11/2024 ... |Bank of America
12/12/2024 ... |First Union ..
02/07/2024 ... |Goldman Sachs
10/29/2024 ... |Citigroup Global Mkts .
Chase Manhattan

.|-...10/24/2024 ... |Citigroup Global Mkts .

. [....04/05/2024 ... |Various

.|-...07/16/2024 ... |Goldman Sachs
...10/16/2024 ... |Goldman Sachs ...

Chase Manhattan
Bank of America ...
12/09/2024 ... |Various ..
12/09/2024 ... | Various
08/28/2024 ... |Various ..
Citadel Securities ..

.203,886
.. 28,616
.. 70,435

..30,000 |..
.200,000
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46647P-BX-3 ......... JPMorgan Chase & Co 1.953% 02/04/32 ... .|-...01/05/2024 ... [First Union
46647P-CC-8 ......... JPMorgan Chase & Co  2.580% 04/22/32 .... . |--..02/02/2024 ... |Chase Manhattan ...
46647P-EC6 ......... JPMorgan Chase & Co  5.336% 01/23/35 .... .|-...01/30/2024 ... |Various ..
46647P-EG-7 ......... JPMorgan Chase & Co  5.581% 04/22/30 .... ...05/02/2024 ... |Various ..
46647P-ER-3 ......... JPMorgan Chase & Co  4.946% 10/22/35 ........ccvvunvennnns ...10/24/2024 ... |Various
476556-DE-2 . ..|Jersey Central Power & Light 144A  5.100% 01/15/35 12/02/2024 ... Barclays Capital
502431-AR-0 . .|L3Harris Corp  5.600% 07/31/53 12/12/2024 ... [Citadel Securities
502431-AS-8 . ..|L3Harris Corp  5.050% 06/01/29 03/11/2024 ... |Chase Manhattan ...
502431-AU-3 ......... L3Harris Corp ~ 5.350% 06/01/34 ... .|-...03/11/2024 ... Bank of America ...
502431-AV-1 ......... L3Harris Corp ~ 5.500% 08/15/54 veer|-...12/30/2024 ... [Citadel Securities ..
50540R-BA-9 ......... Laboratory Corp of America  4.550% 04/01/32 ... .. ]....09/16/2024 ... |First Union
532457-CQ-9 .........[Lilly Eli & Co  4.200% 08/14/29 .... .|-...08/12/2024 ... |Morgan Stanley ....
532457-CR-7 .........[Lilly Eli & Co  4.600% 08/14/34 .... .|....08/12/2024 ... |Chase Manhattan ...
55261F-AS-3 ......... M & T Bank Corp  7.413% 10/30/29 . |--..09/09/2024 ... |Goldman Sachs
55903V-BB-8 ......... WarnerMedia Hidgs Inc ~ 4.054% 03/15/29 . .|-...05/13/2024 ... |Citadel Securities ..
55903V-BC-6 ......... WarnerMedia Hldgs Inc ~ 4.279% 03/15/32 .... ...12/03/2024 ... |Various ..
55903V-BE-2 . ..|WarnerMedia Hldgs Inc  5.141% 03/15/52 . .| Various
55903V-BF-9 . .|WarnerMedia Hldgs Inc  5.391% 03/15/62 . .|Various ..
595017-BK-9 . Microchip Technology Inc ~ 4.900% 03/15/28 .| Chase Manhattan

505017-BL-7 .........

61747Y-FQ-3 ......... Morgan Stanley  5.656% 04/18/30 . NN Various
65473P-A0-8 ......... NiSource Inc ~ 5.350% 04/01/34 .... . |-...05/02/2024 ... | Goldman Sachs
65486X-AA-1 ......... NJ Trust 2023-GSP 144A  6.481% 01/06/29 .. .|....03/21/2024 ... |Deutsche Bank Alex Brown
66982F-AA-T ......... AMSR Trust 144A  2.117% 12/17/38 .|-...01/18/2024 ...|First Union
67021C-AV-9 ......... NSTAR Electric Co  5.400% 06/01/34 .|-...05/20/2024 ... |Bank of America
682680-CC-5 ......... ONEOK Inc ~ 4.400% 10/15/29 .|-...09/10/2024 ... |Goldman Sachs ...
682680-CE-1 ONEOK Inc  5.050% 11/01/34 ...09/10/2024 ... | Goldman Sachs
682680-CG-6 . ..|ONEOK Inc  5.850% 11/01/64 ..... .|Various .......
68902V-AK-3 . ..|Otis Worldwide Corp  2.565% 02/15/30 . .| Chase Manhattan
694308-JM1-0 . .|Pacific Gas & Electric Co  4.550% 07/01/30 . .| Goldman Sachs ...
694308-KF-3 . .|Pacific Gas & Electric Co  5.450% 06/15/27 . .|Barclays Capital
694308-KL-0 . .|Pacific Gas & Electric Co  6.100% 01/15/29 . 05/02/2024 ... |Jefferies ........

T13448-E2-T .........

717081-EU-3 ......... Pfizer Inc  3.900% 03/15/39 .| Chase Manhattan ...
718172-DH-9 ......... Philip Morris Intl  5.125% 02/13/31 .. -|....05/02/2024 ... |Various

718172-DM-8 ......... Philip Morris Intl  4.375% 11/01/27 .. o|-...11/07/2024 ...|Various ..

718172-DP-1 ......... Philip Morris Intl  4.750% 11/01/31 .. .|-...11/04/2024 ... | Various ..

74256L-EY-1 Principal Life Global Fund Il 144A  5.100% 01/25/29 . ...01/18/2024 ... [Citigroup Global Mkts .
744533-BR-0 . ..|Pub Svc Oklahoma  5.200% 01/15/35 ..... 12/05/2024 ... |Various ..

744560-CR-5 .. . [Public Svc Elec & Gas  5.450% 03/01/54 .... 05/02/2024 ... |Various ..

T44573-AZ-9 . .|Public Svcs Enterprise Group  5.450% 04/01/34 03/25/2024 ... |Barclays Capital

745310-AN-2 .
7497011-AA-8 . .
760759-AX-8 .........

Microchip Technology Inc

PepsiCo Inc  1.625% 05/01/30

..|Puget Energy Inc  4.224% 03/15/32 .....
.|ROCC Trust 144A  5.388%

5.050% 02/15/30 ...

1/13/41 ...

o 12/1172024 ...
...06/02/2024 ...

o|-... 1170472024 ...
...12/09/2024 ...

.[Various ..
.[First Union

Chase Manhattan ...

Barclays Capital

Republic Services Inc  1.450% 02/15/31 . .|-...06/24/2024 ... |Bank of America ...
760759-BB-5 ......... Republic Services Inc ~ 4.875% 04/01/29 .... o |....11/25/2024 ... |Bank of America ...
760759-BK-5 ......... Republic Services Inc ~ 5.200% 11/15/34 .... .|-...06/18/2024 ... |Various
76200P-AE-3 ......... RGA Global Funding 144A  5.448% 05/24/29 .. .|-...05/22/2024 ... |First Union ..
78355H-LD-9 ......... Ryder Sys Inc ~ 4.900% 12/01/29 .|-...10/28/2024 ...

T8397X-AE-4 ......... SFS Auto Receivables Trust 144A  5.410% 08/20/30 .. +[-+..06/14/2024 ... |Deutsche Bank Alex Brown ...
822905-AA-3 ......... Shell Finance Inc  4.375% 05/11/45 ...11/01/2024 ... |Barclays Capital
822905-AG-0 ......... Shell Finance Inc  3.250% 04/06/50 ... ...11/01/2024 ... [ Conversion .

83192P-AA-6 . ..|Smith & Nephew PLC ~ 2.032% 10/14/30 12/12/2024 ... |Various .....

83192P-AD-0 . ..|Smith & Nephew PLC ~ 5.400% 03/20/34 .. 03/13/2024 ... | Chase Manhattan

83444M-AC-5 . .|Solventun Corp 144A  5.400% 03/01/29 . 02/23/2024 ... |Morgan Stanley .

842400-GG-2 .........

Southern Calif Edison  4.000% 04/01/47 .

... 1172172024 ...

Morgan Stanley ....
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842400-GT-4 ......... Southern Calif Edison  3.650% 02/01/50 .... .|-...10/15/2024 ... |Morgan Stanley .
842400-HT-3 ......... Southern Calif Edison  5.950% 11/01/32 .... ....02/20/2024 ... | Jetferies
842400-HZ-9 ......... Southern Calif Edison  5.200% 06/01/34 .... ....06/02/2024 ... |Bank of America ...
842434-DA-T ......... Southern Calif Gas Co  5.600% 04/01/54 .... ...05/02/2024 ... |Various
845011-AB-1 ......... Southwest Gas Corp  4.150% 06/01/49 ................ . .| Chase Manhattan
85236K-AN-4 . ..|Stack Infrastructure LLC 144A  5.900% 03/25/49 .. 03/15/2024 ... |Toronto Dominion Securities
85573G-AA-0 . .| Starwood Residential Mtg Trust 144A 1.219% 05/25/65 07/26/2024 ... |Citigroup Global Mkts .
87264A-DC-6 . T-Mobile USA Inc  5.750% 01/15/34 .. 09/13/2024 ... |Goldman Sachs ...
87264A-DN-4 ......... T-Mobile USA Inc ~ 4.700% 01/15/35 .. ....00/23/2024 ... |First Union
876030-AK-3 ......... Tapestry Inc  5.100% 03/11/30 .... veee|ee12/12/2024 ... | Various
876030-AL-1 ......... Tapestry Inc  5.500% 03/11/35 .... .. |....12/04/2024 ... |Bank of America ...
902494-BL-6 ......... Tyson Foods Inc ~ 5.400% 03/15/29 ... .|....02/28/2024 ... |Morgan Stanley ....
902494-BM-4 ......... Tyson Foods Inc ~ 5.700% 03/15/34 ... .|....02/28/2024 ... |Morgan Stanley ....
913017-CY-3 ......... Raytheon Tech Corp  4.125% 11/16/28 ....12/05/2024 ... |Various
91324P-FC-1 ......... United Health Group Inc  5.375% 04/15/54 .. ....06/02/2024 ... |Bank of America ...
91324P-FN-9 ......... United Health Group Inc  5.750% 07/15/64 . ...07/23/2024 ... |First Union
91823A-BC-4 . .|VB-S1 Issuer LLC 144A  5.590% 05/15/54 . 05/08/2024 ... |Barclays Capital ..

92338C-AB-9 . .|Veralto Corp  5.500% 09/18/26 ....
92538H-AA-8 . ..|Verus Securitization Trust 144A  0.938% 07/25/66
92538U-AA-9 ......... Verus Securitization Trust 144A  4.130% 02/25/67

....07/26/2024 ... |Barclays Capital ..
...07/22/2024 ... [Jane Street Execution Services .

11/26/2024 ... |Deutsche Bank Securities Inc
12/13/2024 ... |G Clarke ............

92553P-AP-7 .........[Viacom Inc ~ 4.375% 03/15/43 . N

92553P-AU-6 .........[Viacom Inc  5.850% 09/01/43 . . |--..09/17/2024 ... |Barclays Capital

92556H-AC-1 ......... Paramount Global 4.950% 05/19/50 .|....08/26/2024 ... |Goldman Sachs ...

927804-GD-0 ......... Virginia Elec & Pur Co  2.450% 12/15/50 .|--..05/02/2024 ... |First Union

927804-GP-3 ......... Virginia Elec & Pur Co  5.000% 01/15/34 .. .|....01/02/2024 ... |Fuji Securities Inc. ..

927804-G0-1 ......... Virginia Elec & Pur Co  5.350% 01/15/54 .. ....01/04/2024 ... |HSBC Securities Inc ...

927804-GR-9 Virginia Elec & Pur Co  5.050% 08/15/34 .. ...08/06/2024 ... |JP Morgan

94106L-BY-4 . ..|Waste Mgnt Inc  4.950% 07/03/31 .... .|First Union

94106L-CE-7 . ..|Waste Mgmt Inc  4.950% 03/15/35 . . |Scotia ...

95000U-3H-4 . ..[Wells Fargo & Co  6.491% 10/23/34 .. .|Bank of America

96337R-AA-0 . ..|Whistler Pipeline LLC 144A  5.400% 09/30/29 .|Various ..

96337R-AB-8 . .|Whistler Pipeline LLC 144A  5.700% 09/30/31 08/22/2024 ... |Various ..

96337R-AC-6 Whistler Pipeline LLC 144A  5.950% 09/30/34 ... ....08/21/2024 ... |Citigroup Global Mkts .

970648-AJ-0 Willis North America Inc ~ 2.950% 09/15/29 ... ...06/02/2024 ... |First Union

976826-BS-5 . ..|Wisconsin Power & Light ~ 5.375% 03/30/34 . 03/04/2024 ... [Fuji Securities Inc.

013716-AU-9 . ..|Alcan Aluminum Ltd  6.125% 12/15/33 A ....03/06/2024 ... |Goldman Sachs

29250N-AZ-8 . ..|Enbridge Inc  3.125% 11/15/29 .... A ....11/25/2024 ... |Bank of America

29250N-CC-7 ..|Enbridge Inc  5.625% 04/05/34 .... A ....04/02/2024 ... |Deutsche Bank Securities Inc

055451-BA-5 . ..|BHP Finance USA Ltd  4.900% 02/28/33 . D ....06/02/2024 ... |Goldman Sachs ...........

055451-BE-7 . ..|BHP Finance USA Ltd  5.250% 09/08/33 . D ....08/04/2024 ...|Citigroup Global Mkts .

05571A-AV-7 . ..|BPCE SA 144A  5.716% 01/18/30 ....... . |D ....09/09/2024 ... |Toronto Dominion Securities

456873-AD-0 . ..|Trane Tech Fin Ltd  3.800% 03/21/29 D ....12/20/2024 ... |Castleoak Securities LP .

629470-BC-1 . .[NXP Funding LLC ~ 5.550% 12/01/28 ...... D ....06/02/2024 ... |Goldman Sachs

89157X-AC-5 TotalEnergies Capital SA  5.638% 04/05/64 . |D... ....10/24/2024 ... |Various

89157X-AE-1 TotalEnergies Capital SA  5.275% 09/10/54 ... . [D... ....11/06/2024 ...|Bank of America ...

89157X-AF-8 . .| TotalEnergies Capital SA  5.425% 09/10/64 . [ ....10/03/2024 ... |Various ............. s

892938-AB-7 Trane Tech Fin Ltd  5.100% 06/13/34 . |D... ...06/04/2024 ... [Citigroup Global Mkts . .. 9,

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,871,899 6,023,710 2,730
2509999997. Total - Bonds - Part 3 12,452,158 12,861,056 52,664
2509999998. Total - Bonds - Part 5 6,091,395 6,193,734 31,199
2509999999. Total - Bonds 18,543,553 19,054,790 83,864
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

007973-10-0 ......... |Advanced =T T PP PP PP UUPPPRT [T UTPTPT PPN FT 12/06/2024 ... | VAT TOUS ... iieeieuunsietinnn e seernes e seeenes s seeenes e ssesenns e s eaerens e seernns s aseeenrn s seeernnnnatrernnnnnare [aneeerennnnnseeerennnnaaas 385.000 |-.euuuiiiiiniiieaeeeennas L A PO P PP PPPTI
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029899-10-1 ......... American States Water Co ....12/02/2024 ... |Various ....1,366.000 .. ... 111,697 |..
03071H-10-0 ......... AMERISAFE Inc ....07/22/2024 ... |Citigroup Global Mkts . 357.000 |..
03209R-10-3 ......... Amphastar Pharms Inc . ....11/18/2024 ... |Various ..
038336-10-3 ......... AptarGroup Inc ......... ....11/18/2024 ... |Various ..
039653-10-0 ......... Arcosa Inc ....12/10/2024 ... [Various ..
04247X-10-2 . .| Armstrong World Inds Inc . ....12/18/2024 ... |Various ..
043436-10-4 . .| Asbury Automotive Group ....11/18/2024 ... | Jefferies ..
056525-10-8 . ..|Badger Meter Inc ...... ....12/31/2024 ... [Various .. .115.000 |..
062540-10-9 ......... Bank of Hawaii Corp .. ....11/18/2024 ... [Various .. ....308.000 |..
090731-10-4 ......... Bio-Techne Corp ....11/18/2024 ... [Various .. ....895.000 |..
104674-10-6 ......... Brady W H Co Class A . < |-...12/26/2024 ... |Various .. ....478.000 |..
109194-10-0 ......... Bright Horizons Sols Inc .... ....11/18/2024 ... |Various .. ....448.000 |..
12618T-10-5 ......... CRA Intl Inc ....11/20/2024 ... Various .. ....190.000 |..
12653C-10-8 ......... CNX Resources Corp . ....11/18/2024 ... [Various .. ,360.000 |..
127203-10-7 ......... Cactus Inc ....11/18/2024 ... [Various .. 433.000 |..
147448-10-4 ......... Casella Waste Sys Inc .. ....11/18/2024 ... [Various .. ....315.000 |..
16350R-10-3 . .. | Chemed Corp ............. ....11/18/2024 ... |Various .122.000 |..
165303-10-8 . .. | Chesapeake Utils Corp ....12/13/2024 ... |Various .744.000 |..
171340-10-2 . ..|Church & Dwight Inc .. ....11/18/2024 ... |Various .157.000 |..
203607-10-6 ......... Communi ty Bank Sys Inc .... ....11/22/2024 ... |Various .. ....915.000 |..
204166-10-2 ......... CommVault Sys Inc .. ....11/18/2024 ... |Various .. ....368.000 |..
221006-10-9 ......... CorVel Corp ....11/18/2024 ... [Various .. ....126.000 |..
221006-10-9 ......... CorVel Corp ... ....12/26/2024 ... |Stock Split ....604.000 |..
224408-10-4 ......... Crane Co ....11/18/2024 ... |Various ...462.000 |..
220899-10-9 ......... Cullen Frost Bankers .... ....11/22/2024 ... [Various .. ..
2861811-10-6 ......... Element Solutions Inc ... ....11/18/2024 ... [Various .. ... 2,040.000 [..
292765-10-4 Enerpac Tool Group Corp ....12/20/2024 ... |Various .. ... 2,240.000 |..
29355X-10-7 . ..|EnPro Inds Inc ... ....12/06/2024 ... |Various .597.000 |..
29605J-10-6 . ..|ESAB Corp . ....11/18/2024 ... |Various .470.000 |..
296315-10-4 . .| ESCO Technologies Inc ....11/27/2024 ... Various .. .550.000 |..
30214U-10-2 . .| Exponent Inc ... ....02/01/2024 ... |Citigroup Global Mkts .
302941-10-9 . ..|FTI Consulting Inc . ....11/18/2024 ... [Various ..
313855-10-8 ......... Federal Signal Corp .. ....12/05/2024 ... |Various ..
32020R-10-9 ......... First Finl Bankshares Inc ....11/18/2024 ... [ Jefferies ..
339750-10-1 ......... Floor & Decor Hldgs Inc ... ....11/18/2024 ... |Various
376370-10-5 ......... Glacier Bancorp Inc .. ....11/18/2024 ... |Various ..
384109-10-4 ......... Graco Inc ....11/18/2024 ... [Various .. . .. ..
405024-10-0 Haemonetics Corp ....12/02/2024 ... [Various .. ... 1,402.000 [.. ...109,738 |..
405166-10-9 . .|Hagerty Inc ....... ....11/21/2024 ... |Various .2,502.000 |.. .. 24,440
407497-10-6 . ..|Hamilton Lane Inc .. ....11/18/2024 ... |Various .167.000 |.. .. 21,940
421298-10-0 . .|Hayward Hldgs Inc .. ....11/18/2024 ... |Various .1,800.000 |.. .. 23,667
426281-10-1 . .| Jack Henry & Assoc ....11/18/2024 ... |Various .154.000 |.. .. 26,050
431636-10-9 . ..|Hillman Solutions Corp ....11/19/2024 ... |Various . 1,954.000 |..
441593-10-0 ......... Houl ihan Lokey Inc ... ....11/18/2024 ... [Various .. 187.000 |.. .
451107-10-6 ......... IDACORP Inc ....11/18/2024 ... [Various .. ....1,045.000 [.. ....105,291 |..
45780R-10-1 ......... Installed Bldg Prods Inc . ....12/19/2024 ... [Various .. .. 128,001 |..
482821-104 ......... Kadant Inc ....02/01/2024 ... |Citigroup Global Mkts .
497266-10-6 ......... Kirby Corp ....11/19/2024 ... |Various
49926D-10-9 ......... Knowles Corp ....12/31/2024 ... |Various ..
511656-10-0 ......... Lakeland Finl Corp . ....12/04/2024 ... [Various .. .
518415-10-4 ......... Lattice Semiconductor Corp .. ....11/18/2024 ... |Various .. .... 1,255.000 |..
535555-10-6 . Lindsay Corp ... ....12/23/2024 ... |Various .491.000 |..
537008-10-4 . .|Littelfuse Inc ... ....11/18/2024 ... |Various .249.000 |..
55306N-10-4 . ..|MKS Instruments Inc ....11/22/2024 ... |Various .924.000 |..
600551-20-4 ......... Miller Industries Inc .. ... 12/26/2024 ... [Various .. ....563.000 |..
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65336K-10-3 ......... Nexstar Broadcasting Group .. ....11/18/2024 ... |Various .. 340.000 |..
675232-10-2 ......... Oceaneering Intl Inc ....11/18/2024 ... [Various .. ....1,176.000 [..
682095-10-4 ......... Omega Flex Inc ....07/22/2024 ... |Citigroup Global Mkts ....
73278L-10-5 ......... Pool Corp ....07/22/2024 ...|Citigroup Global Mkts ....
739276-10-3 ......... Power Integrations Inc ....12/19/2024 ... |Various ..
743606-10-5 . .| Prosperity Bancshares Inc ....12/05/2024 ... |Various
749607-10-7 . RLI Corp ....11/18/2024 ... [Various ..
75524B-10-4 . ..|RBC Bearing Inc ....02/01/2024 ... |Citigroup Global Mkts .
775133-10-1 ......... Rogers Corp ....11/19/2024 ... |Various . ..
775711-10-4 ......... Rollins Inc ....10/23/2024 ... [Various .. ....534.000 |..
784630-10-7 ......... SPS Commerce Inc . o |-... 1171872024 ... | Various .. ....391.000 |..
78473E-10-3 ......... SPX Technologies Inc .... ....10/23/2024 ... [Various .. ....215.000 |..
82452J-10-9 ......... Shift4 Payments Inc ....11/18/2024 ... [Various .. ....307.000 |..
829073-10-5 ......... Simpson Manufacturing Co Inc ....11/18/2024 ... |Various .. ....758.000 |..
82982L-10-3 ......... SiteOne Landscape Supply Inc ....11/18/2024 ... |Various .. ....146.000 |..
82983N-10-8 ......... Sitio Royalties Corp .... ....09/05/2024 ... [Various .. ....2,114.000 [..
854231-10-7 . .| Standex Int! Corp ..... ....11/20/2024 ... |Various .316.000 |..
860372-10-1 . .|Stewart Info Svs Corp .. ....12/23/2024 ... |Various .760.000 |..
861025-10-4 . ..|Stock Yards Bancorp Inc ....12/09/2024 ... |Various .659.000 |..
881626-10-3 ......... Tetra Tech Inc ....11/18/2024 ... [Various .. ....670.000 |..
881626-10-3 ......... Tetra Tech Inc ....00/09/2024 ... |Stock Split ....5,748.000 [..
88262P-10-2 ......... Texas Pacific Land Corp ... ....02/01/2024 ... | Citigroup GIODAL MKES ..eeuueienieieieite et e et e e et e et e e e e e e e e e e e ea e e eaa s eeaaseeanneesnseennseennseennneenn |oeneesnnsesnnsessnsennnnennn 7.000 |..
88262P-10-2 ......... Texas Pacific Land Corp ... ....03/27/2024 ...|Stock Split
882681-10-9 ......... Texas Roadhouse Inc ....11/18/2024 ... |Various
88642R-10-9 ......... Tidewater Inc .... ....11/25/2024 ... [Various .. . ..
891092-10-8 ......... Toro Co ....11/18/2024 ... [Various .. ....492.000 |..
892356-10-6 Tractor Supply Co ....11/18/2024 ... |Various 128.000 |..
892356-10-6 . .| Tractor Supply Co ....12/20/2024 ... |Stock Split .2,296.000 |..
893529-10-7 . .| Transcat Inc ....11/19/2024 ... |Various .284.000 |..
89531P-10-5 . .| Trex Co Inc ... ....12/31/2024 ... |Various .609.000 |..
902252-10-5 . ..|Tyler Tech Inc ....11/18/2024 ... |Various ..87.000 |..
902788-10-8 . ..|UMB Finl Corp .... ....12/31/2024 ... |Various .497.000 |..
90984P-30-3 ......... United Community Banks Inc .. ....11/29/2024 ... |Various .. ... 1,508.000 |..
918090-10-1 ......... Utz Brands Inc ... ....11/18/2024 ... [Various .. ....968.000 |..
918284-10-0 ......... VSE Corp ....12/10/2024 ... [Various .. ....418.000 |..
920253-10-1 ......... Valmont Inds Inc ... ....11/19/2024 ... Various .. ....240.000 |..
920474-10-1 ......... Valvoline Inc ....11/18/2024 ... [Various .. ....984.000 |..
92538J-10-6 Vertex Inc ....11/18/2024 ... [Various .. 875.000 |..
927959-10-6 . .|Viper Energy Inc ....11/18/2024 ... |Various . 1,800.000 |..
942622-20-0 . . |VWatsco Inc ..... ....11/18/2024 ... |Various .109.000 |..
955306-10-5 . .| West Pharm Svs Inc ....11/18/2024 ... |Various ...33.000 |..
971378-10-4 . WillScot Mobile Mini Hldgs Inc ....12/17/2024 ... |Various .1,353.000 |..
974250-10-2 . | Winmark Corp ...oeevviiiiiiinnenns ....11/19/2024 ... |Various .106.000 |..
G9618E-10-7 White Mountains Insurance Grp . ....12/19/2024 ... |Various ..
194693-10-7 Colliers Intl Group Inc ..|C... ... 12/17/2024 ... |Various .. ..
205249-10-5 . ..| Computer Model ling Group Ltd C 12/19/2024 ... | Various .6,092.000 |..
33767E-20-2 . .|FirstService Corp .. C 11/19/2024 ... |Various .. .375.000 |..
670008-10-4 Novanta Inc . [C... ...02/01/2024 ... |Citigroup Global Mkts .
763200-10-3 ......... Richelieu Hardware Ltd ... 11/20/2024 ... ..
639108-10-8 . ..|Gates Industrial Corp PLC 12/17/2024 ... |Various .5,039.000 |..
G4705A-10-0 . JJICON PLC ... . 11/18/2024 ... | Various .131.000 |..
T92241-10-9 StEVaNato GroUD SPA ......eiiiiiiiiiiiiiii ittt e e e e e s s e e s s e e e s s e e e e s aaanes C... ...11/18/2024 ... [Various .. ... 1,431.000 [..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 5,130,433 XXX
Mutual Funds
552066-80-6 ......... TMFS InST TNt 1 EQUItY FUNG ©e.titeiseeriseeieseesesresssenessensseeeseentseesesseneasanensssenesseessenessenessesees [ [....12/17/2024 ... TNFS Institutional INtl EQUITY .eeerrerereeenseenssenesrenssseesseenseseneesenessenessenessenessesensesensesenseses Jonserenessenessenessens 3,113.000 fooveiiiiiiiiiiiiiinnes 108,069 [...veveiiiiiiiiiiiiiiiiiiiiiiiie o
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 108,069 XXX




L'€l3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999997. Total - Common Stocks - Part 3 5,238,502 XXX
5989999998. Total - Common Stocks - Part 5 1,163,932 XXX
5989999999. Total - Common Stocks 6,402,434 XXX
5999999999. Total - Preferred and Common Stocks 6,402,434 XXX

24,945,987 XXX 83,864

6009999999 - Totals
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SCHEDULE D - PART 4

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

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
U.S. Governments
36179T-SF-3 .. | GNMA Pool #MAS018  3.000% 02/20/48 ........ |[....... .. 12/01/2024 . [Paydown .......ccovvvvvieiis]oniiniiiiniiiis o, 8,460 ..o 8,460 ......uvnnnenen 8,332 [ L ZC TN U R | LV PO R L LV O R, 8,460 ..02/20/2048 .

36179T-SG-1 .. | GNMA Pool #MA5019  3.500% 02/20/48 ..12/01/2024 . | Paydown .... ..6,788 ... ....6,788 ... 6,862 ....6,788 |.... ..02/20/2048 .
36179T-UA-1 .. | GNMA Pool #MA5077 ~ 3.500% 03/20/48 ..12/01/2024 . |Paydown .... ..6,861 ... ....6,861 ....6,936 ....6,861 |.... ..03/20/2048 .
36179T-UB-9 .. | GNMA Pool #MA5078  4.000% 03/20/48 ..12/01/2024 . | Paydown .... .. 3,940 |... ....3,940 ....4,067 ... 3,940 |.... ..03/20/2048 .
36179T-UC-7 .. | GNMA Pool #MA5079  4.500% 03/20/48 . ..12/01/2024 . | Paydown . 1,036 |.. 1,081 |.. 1,086 |. ..03/20/2048 .

36179T-XW-0 .. | GNMA Pool #MA5193  4.500% 05/20/48 .
36179V-7E-4 .. | GNMA Pool #MA7193  2.500% 02/20/51 .
36179V-N3-0 .. | GNMA Pool #MAB710  3.000% 06/20/50 ...
36179V-QT-0 .. | GNMA Pool #MAB766  3.000% 07/20/50 ...
36179V-ZQ-6 .. | GNMA Pool #MA7051  2.000% 12/20/50 ....

..12/01/2024 . | Paydown .
..12/01/2024 .| Paydown .
..12/01/2024 . |Paydown ...
..12/01/2024 . |Paydown ....
..12/01/2024 . |Paydown ...

..05/20/2048 .
..02/20/2051 .
..06/20/2050 .
..07/20/2050 .
.. 12/20/2050 .

2,700 |.
15,870 |.

361791-20-7 .. | GNMA Pool #MA7989  3.500% 04/20/52 .........|....... ..12/01/2024 . |Paydown .... ..04/20/2052 .

361791-BY-3 .. | GNMA Pool #MA7255 ~ 2.500% 03/20/51 .........|....... ..12/01/2024 . | Paydown .... ..03/20/2051 .

361791-XL-7 .. | GNMA Pool #MA7883  3.500% 02/20/52 .........[....... ..12/01/2024 . |Paydown .... ..02/20/2052 .

361791-ZB-7 .. | GNMA Pool #MA7938  3.500% 03/20/52 .........[....... ..12/01/2024 . |Paydown .... ..03/20/2052 .

36179X-DB-9 .. | GNMA Pool #MAB198  3.000% 08/20/52 ........ |....... ..12/01/2024 . |Paydown .... ..08/20/2052 .

36179X-NC-6 .. | GNMA Pool #MAB487 ~ 3.500% 12/20/52 .........[....... ..12/01/2024 . | Paydown .... .. 12/20/2052 .
US Treasury Bond INFL IX  0.250% 02/15/50

912810-SM=1 .. | eeeeeeeeee e [ ..10/02/2024 . [Various .......oeveeeees fooveeeeiiniininiennns o, 97,679 | 120,000 |............ 100,399 |............ 103,511 ... (2,306) [E))] A 408 |..02/15/2050 .
US Treasury Bond INFL IX  0.125% 02/15/52

912810-TE-8 .. | eeeeeeeeiiiiiee e [ e ..09/30/2024 . | Goldman Sachs L 17,5021 25,000 20,766 ..21,800 | .. (805)f.... ....(3,533)f... ..02/15/2052 .

912810-TT-5 .. |US Treasury Bond  4.125% 08/15/53 .. ..03/12/2024 . |Various .......... 423 868 . 435,000 |.. . 424,941 |.. . 424,959 .(1,123) ..08/15/2053 .

91282-BH-3 ...|US Treasury Bond  0.375% 01/31/26 .. .09/10/2024 . |Moors & Cabot Inc ..390,797 |............ 410,000 ...374,862 875,758 |oeveveeereeienen eereereene 11,085 [ [ooereeee 11,085 [ [ 386,892 e [oeevernrnn 3,985 [, 3,985 |... .01/31/2026 .
US Treasury Bond INFL IX  0.625% 07/15/32 Toronto Dominion

GI2BL-EZ-0 .. [ covoreeeeeeeeeeeeeeeeeeseereeeeseeesenenenne | e | .04/17/2024 .| SeCUTities wvuvevvervree|oeveereerererenins e 188,785 |.vvvev.. 200,000 ... 188,589 |........... 197,281 |oovoee. (X :1c0] O 459 | e () O N 190,742 |ooveeeereren foereians [K:720) W (1,927} 1,005 |..07/15/2032 .
US Treasury Bond INFL IX  1.375% 07/15/33

912820-HP-9 .| covooeieeiieeses e | ereees .04/28/2024 | Various weoveveeeesrens |ooveesissesisnins forisiisninns 28,819 |- 25,0000 23,855 |..ovocenan 23,85 | [ 43 e e, 72 N N 23,910 |oovveiiciies oo 1)) 1)) 269 |..07/15/2033 .

0109999999. Subtotal - Bonds - U.S. Governments 1,326,557 1,399,016 1,309,492 1,323,165 (10,080) 20,509 10,519 1,333,684 (7.127) (7,127) 15,505 | XXX

U.S. Special Revenues

Fed Home Loan Mtg Corp Gold Pool #G08791

3128MJ-22-2 .. | 3.000% 12/01/47 .eevvveeiiiiiiiiiiieeiiieeeeee | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 5,388 |..cuvieeeenne 5,388 |....cccnnnnns 5,257 |oveeieeiinnns 5,270 [oeeeeeeeeiiiiines fereeiieiines L2 P R L2 TR R Lo O 88 |..12/01/2047 .
Fed Home Loan Mtg Corp Gold Pool #G08799

3128MJ-3H-1 .. | 3.000% 02/01/48 ....oevvvveiiiiiiiiieiiiiiieeeeee | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 5,586 |.uvveeerenne 5,556 [...coeiurnnnns 5,421 i 5,434 [ | 1172 O RN 172 R LT O N 95 (..02/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08804

3128MJ-3N-8 .. | 3.500% 03/01/48 .....ooeviuriiiiieiiiiiiieeeeieis | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 5,213 | K 5,228 [cuvnininnnne 5,226 |oevveriiiiiiiiiiins [ (72 S R, (72 PP R L2 2 R N 101..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08805

3128MJ-3P-3 ...|4.000% 03/01/48 .....oeovviiiiiiiiiieiiiiiieeeee | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 5,085 |.uuiiieennne 5,085 [.oceiiiiiaenns 5192 | 5,178 [oeeeiiiiinn |, (7)) F R, (123) oo o L O N 105 [..03/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08809

3128MJ-3T-5 .. | 4.000% 04/01/48 ....ovvveviiiiiiiiineeiiiiiieeeee | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 4,145 | 4,145 4,257 [onnnnninnnnnn LI I FO R A (GCLD] SRR R (101) fervvrnrrnniniiins Joeeeeeeeens L O N 95 |..04/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08810

3128MJ-3U-2 ...| 4.500% 04/01/48 ....oooeviiriiiiieiiiiiiiieeeeeis | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 1,249 | 1,249 (s 1,310 [oeeiiiinnns 1,305 [ [, (757 S RN (555301 FERRPRRR R 1,289 | [ e e 30 [..04/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08813

3128MJ-3X-6 .. | 3.500% 05/01/48 ......oeviiurriiiiiiiiiiiiieeeiiis | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 4,996 |.uvviieenne 4,99 |...cocnnnenns 5,010 |.oooeeeeeenns I (U: 1 R IR (72 S R, (72 PP R L e N 100 |..05/01/2048 .
Fed Home Loan Mtg Corp Gold Pool #G08818

3128MJ-4C-1 .. | 4.500% 06/01/48 .....oevvveeiiiiiiineiiiiiiieeeee | e .. 12/01/2024 . [Paydown ........ccoveeeeneforninniiiiiiinis e 4T3 |, 4AT3 o 4,373 [oonniiininnnne LS PO A [R1:75] SRR R (184) [evvvvvviiniiiiins e L T O N R 100 |..06/01/2048 .
Fed Home Loan Mtg Corp Super Pool #2S8673

3132A9-T6-4 .. | 3.000% 10/01/32 ...evvvvvveiiiiiiiiineiiiiiieeeee | e .. 12/01/2024 . [Paydown .......ccoueeveeiifornniiiiiiiiiiiiis [ 18,805 |..ccuveeenns 18,805 [..eeeennnnnes 19,798 |...ccuveeens LERCYL O (4000 SR R (770) [evvvvvvrrnnnninns Joeeeeeeees LR O R Ry 299 1..10/01/2032 .
Fed Home Loan Mtg Corp Super Pool #2T2104

3132AE-KR-6 .. | 2.500% 12/01/33 ...ooviiiiiiiiiniiiiiiieeeeeciins | e .. 12/01/2024 . [Paydown .......ccoveeeeeiifornniniiiiiiiniiis [ 23,163 [coeeeeiinnes 23,163 |.evveennnne 24,278 |..oveeen 24,049 | [ (15157 SR R (886) [cvvvvvrrrrrrrnnns Joeeeeeeeenns 0 L T U S R N 319 |..12/01/2033 .

Fed Home Loan Mtg Corp Super Pool #SD3512
313200-3V-6 ...|6.000% 08/01/53 .....ovvvvreriiiuinniieiiiiiiienees [ cennns .. 12/01/2024 . [Paydown ......occovvveeeeiifovniiiiiiiiiiiiiii o, 2,248 e 32,248 ... 32,376 |.cveennnn. R4 e e, (126)feeeeeeiiinenienss | (126) |.vvvveeveinininne Joeeeeeees 32,248 .vvvvviiiiiiinns Jevveeeiiiiiiiiiies foviiiiiiiiiiiiiins e 1,310 )..08/01/2053 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Fed Home Loan Mtg Corp Super Pool #SD3513
313200-3-4 ...]6.000% 08/01/53 .....eevnnnmni [ e ..12/01/2024 . [Paydown ........ccovvvvviiisoniinnininnnins e, 28,032 [cevvvvnnnnnnnns 28,032 ... 28,144 |............. T 72 O R (1)) PR (10D T R 28,032 |ooeeieiiiiiiiiins fe e e 1,185 |..08/01/2053 .
Fed Home Loan Mtg Corp Super Pool #SD8004
31320V-311-5 ...] 3.000% 07/01/49 ....eevvvmmmminiinininininiiiiiinans [ eeeees ..12/01/2024 . [Paydown ..07/01/2049 .

31320V-50-4 ...

3133A6-GU-9 ..
3136A6-AN-4 ..
3136A9-Q4-3 ...
3136A9-Q4-3 ...
3136AF-LL-6 ..
3136AR-0A-9 ..
3136B5-PK-5 ..
3136B8-NiI-5 ..
3137B2-TT-7 ..
3137F7-6L-3 ..
3137FR-K7-5 ..
3137H4-FG-0 ..

3140L2-2Y-8 ..
3140L8-20-6 ..
3140MM-Y2-8 ..
3140XF-LA-7 ..
3140X6-6G0-6 ..
3140XG-GR-4 ..
3140XH-3J-4 ...
3140XM-HN-9 ..
31418C-401-1 ..
31418C-52-3 ..
31418C-U7-7 ..
31418C-V3-5 ..
31418C-WU-4 ..
31418D-C5-9 ...
31418D-C6-7 ..
31418D-CX-8 ..
31418D-NG-3 ..

31418D-PD-8 ..

Fed Home Loan Mtg Corp Super Pool #SD8055
2.500% 03/01/50
Fed Natl Mtg Assn Pool
06/01/50
FNR 2012-75 KC ~ 3.500% 05/25/42 ..
FNR 2012-128 PD 3.500% 11/25/42 .
FNR 2012-128 PD 3.500% 11/25/42 ... .
FNR 2013-81 NC  1.700% 06/25/43 ............
FNR 2016-25 LA GA  2.500% 03/25/46 .........
FNR 2019 38 PC 3.000% 08/25/49 ..
FNR 2020-1AC  3.500% 08/25/58
FHR 4216 KO 1.700% 10/15/39 ...
FHR 5085 DG 1.500% 12/25/50 ...
FHR 4961 JB  2.500% 12/15/42 ...
FHR 5170 P 2.000% 07/25/50 ...
Fed Nat! Mtg Assn Pool #BR4390  2.000%
03/01/51 ...
Fed Natl Mtg Assn Poo .000%
04/01/51 o
Fed Nat! Mtg Assn Pool #BV7928  4.500%

08/01/52 ...
Fed Natl Mtg Assn Poo .000%
09/01/51 wovviiiiiiiiiiie e
Fed Nat! Mtg Assn Pool #FS1106  2.500%

11/01/51 ...
Fed Natl Mtg Assn Poo .
12/01/51 i
Fed Nat! Mtg Assn Pool #FS2600  3.000%

05/01/52 woeeeiiiiiiiiie e
Fed Nat! Mtg Assn Pool #FS5636  2.000%

04/01/52 oo
Fed Nat! Mtg Assn Pool #MA3356  4.000%

12/01748 .o
Fed Nat! Mtg Assn Pool #MA3563  4.000%

01701749 v
Fed Nat! Mtg Assn Pool #MA3305  3.500%

03/01/48 .o
Fed Nat! Mtg Assn Pool #MA3333  4.000%

04/01/48 .o
Fed Nat! Mtg Assn Pool #MA3358  4.500%

05/01/48 .o
Fed Nat! Mtg Assn Pool #MA3691  3.000%

07/01749 e
Fed Nat! Mtg Assn Pool #MA3692  3.500%

07/01749 o
Fed Nat! Mtg Assn Pool #MA3685  3.000%

06/01/49 ..eeeeeiiiiiiiie e
Fed Nat! Mtg Assn Pool #MA3990  2.500%

03/01/50 wevveeeiiiiiiiiie e
Fed Nat! Mtg Assn Pool #MA4019  2.500%

05/01/50 uvviiiiiiiiiiiie i

....... ..10/01/2024 .|Paydown ....

..12/01/2024 . | Paydown ....

..12/01/2024 . | Paydown ....
..12/01/2024 . | Paydown .
..03/18/2024 . |Bank of
..03/01/2024 . | Paydown
....... ..12/01/2024 . | Paydown ....
....... ..12/01/2024 . |Paydown ...
..12/01/2024 . |Paydown ....
..12/01/2024 . |Paydown ...

..12/01/2024 . |Paydown ...
..12/01/2024 . |Paydown ....
..12/01/2024 . |Paydown ...

..12/01/2024 . |Paydown ....
....... .. 12/0172024 . [Paydown ......oooovveenenn fornennnni o 21,049 [ 21,049 [ 20,082 [ 20,128 [ 826 e [ 926 [ [l 21,049

..12/01/2024 . | Paydown .... ...36,304 |...

....... ..12/0172024 . [Paydown ......cccovveereensfornneniiiiin [ 22,910 22,910
....... ..12/01/2024 . [Paydown ... ...20,118 |... ...20,118 |....
....... ..12/0172024 . [Paydown .......ccovvveeensforneenniiiiis [ 23,829 23,829
....... ..12/0172024 . [Paydown .......ccovvvveeensfornnenniiiiniiis [ 17,597 17,597
....... ..12/0172024 . [Paydown ......cocovveereensfornnenniiiiis [ 42,593 42,593
....... ..12/0172024 . [Paydown .......ccoveveeensfornnenniiiiiiis [ 1,380 , , , eeeeeeee. 1,380
....... ..12/0172024 . [Paydown ......cccovvevreensforneenniiiis [ 1,494 , , , e 1,404
....... .. 12/0172024 . [Paydown .....coooouvveenenn fornennnnniii o 5,782 5,752 [ BT BT i [ O e [ 9 [ [l 5,752
....... .. 12/0172024 . [Paydown .....cooovvvernenn fornenenniiiini [ 3,321 08,320 [l 30 3,402 [ e (B [ e B [ | 3,321
....... .. 12/0172024 . [Paydown .....cooouvveeneen fornennnniii o 3179 [ 3TT9 03,885 [ 80322 [ [ (3) i [ (M) [ [l 3,178
....... .. 12/0172024 . | Paydown ......oooounveenenn fornnnenni o 2,898 [0 2,806 2,022 02,920 [ [ (23) e [ (23) [ [l 2,806
....... .. 12/0172024 . [ Paydown .....coooouvveenenn fornnnnnni o 2,002 [0 2,992 [ 8,062 [ 3,087 [ [ (B8) [ [ (B8) [ [ 2,092
....... .. 12/0172024 . [ Paydown .....cooouvveerenns forneninniiii o 675 BT [ 869 [ BB [ [ B e [ B e BT
....... .. 12/0172024 . [Paydown .....coooounveeneens fornennnniii o 8572 [l BUBT2 [ BLTT2 [l 8785 i [ (183) i [ (183) [ [l 8,572

....... ..12/01/2024 . {Paydown .......ocooovvvreeiiforeniiiiiiininnenns foveeen.... 15,386 [0l 15,386 |0 15,978 e 16,932 i e (546) ] e (546) [ el 16,386

...36,304 |....

..03/01/2050 .

..06/01/2050 .
..05/25/2042 .
.. 11/25/2042 .
.. 11/25/2042 .
..06/25/2043 .
..03/25/2046 .
..08/25/2049 .
..08/25/2058 .
..10/15/2039 .
.. 12/25/2050 .
.. 12/15/2042 .
..07/25/2050 .

..03/01/2051 .
..04/01/2051 .
..08/01/2052 .
..00/01/2051 .
..11/01/2051 .
..12/01/2051 .
..05/01/2052 .
..04/01/2052 .
..12/01/2048 .
..01/01/2049 .
..03/01/2048 .
..04/01/2048 .
..05/01/2048 .
..07/01/2049 .
..07/01/2049 .
..06/01/2049 .
..03/01/2050 .

..05/01/2050 .




¢vid

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Fed Natl Mtg Assn Pool #MA4078  2.500%
31418D-08-8 .. | 07/01/50 ...eevvveeneiniininieiiiniiiiiiiiineniiiiinns [ eeeeees .12/0172024 . [Paydown .....cooevvvvviiiiisoniiiiiiiiis e 4,508 [.ooeiiiiinns 4,58 ...l 4780 |oooeeeeeinns L (7 O R (R3] PR SN [RLC1) ) IO R 4,598 [ e e e 641..07/01/2050 .
Fed Natl Mtg Assn Pool #MA4055  2.500%
31418D-0H-8 .. | 06/01/50 ...eevvvveininiiiiiiininiiieiiiniiiiiiiiiiaas [ ceeeees .. 12/01/2024 . [Paydown ........coevvvviiiis]onniinininnniis o, 17,089 ...t 17,089 |............. 17,746 | AL R R, (1013 PR SN (L) O R 17,089 [ovveeiiiiiiiiiins Jeeeeeiiiiiiieiees o e 239 |..06/01/2050 .
Fed Natl Mtg Assn Pool #MA4260  1.500%
31418D-WW-8 .. | 02/01/36 ... ..12/01/2024 . [Paydown ... ..02/01/2036 .
Fed Natl Mtg Assn Pool
31418E-HK-9 .. | 09/01/52 ..12/01/2024 . [Paydown ... ..09/01/2052 .

35563P-LK-3 ...
35563P-NP-0 ...
35564K-2F-5 ...
35564K-2F-5 ...
35564K-B2-4 ...

Freddie Mac-SCRT
Freddie Mac-SCRT
Freddie Mac-STACR 144A
Freddie Mac-STACR 144A
Freddie Mac-STACR 144A

3.500% 10/25/58
2.500% 08/25/59 ...

6.569% 06/25/43 ..
6.569% 06/25/43 ..
7.219% 07/25/42 ..

..12/01/2024 .
..12/01/2024 .
02/02/2024 .
..01/25/2024 .
..01/30/2024

. |BNP Capital ..

Paydown .
Paydown .
Bank of America ..
Paydown

..10/25/2058 .
..08/25/2059 .
..06/25/2043 .
..06/25/2043 .
..07/25/2042 .

35564K-B2-4 ...|Freddie Mac-STACR 144A  7.219% 07/25/42 .. |....... ..01/25/2024 . |Paydoun .... ..07/25/2042 .

38379L-UL-8 .. |GNR 2015-56 LB 1.500% 04/16/40 ............ |....... ..02/01/2024 . [ Paydown . ..04/16/2040 .
Texas Natural Gas Fin Corp Taxable Revenue Redempt ion

88258M-AA-3 .. |5.102% 04/01/35 ...ooviiiivnineiiiiiiiiiiiiiiiiiins [ e ..10/01/2024 .93.2512 ..ovvviiininneneni e feeiiiiis 2,726 | 294 )i 2,924 | 2,924 | | e e e e 2,924 |ooveeeiiiiiins foieenns [R170) [GE70)] TN 131 ..04/01/2035 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 630,549 635,515 615,294 615,258 16,718 16,718 631,975 (1,426) (1,426) 10,409 XXX

Industrial and Miscellaneous

00206R-LJ-9 .. | AT&T Inc  3.550% 09/15/55 .....ooverriuuennns | cennnne ..01/26/2024 . |Broadcort .......cccoeeeees fouriiiiiiiiiiiiiii e KIS T 5,000 [eeeereeeenns 4,970 | 4,972 [ e o e e | 4,972 | ot (1,478)]...ccee (1,478)] s 67 |..09/15/2055 .

00206R-MT-6 .. | AT&T Inc  5.400% 02/15/34 .....ovvvvveeiinnnns | eennns ..02/28/2024 . [Morgan Stanley ...........foceeeeiiiiiiiiiiiins foniiiiinnns 14,966 |......ooeeennn 15,000 [.eeeennnnes 14,951 | L8t O RO U RO R R 14,952 [ovveeieiiiiiins [ L3N R L3 F 441..02/15/2034 .
ARI Fleet Lease Trust 144A  5.410%

00218G-AB-8 .. | 02/17/32 ..eooviiiiiiiieiiiiiieee e | e 1170472024 L] P Morgan .......eveeveees forneenniniiiin s 4737 | 47,010 ... 47,009 |............. 47,009 [ooeveiiiiiiiineens oo o e e [ 47,009 |oeiiiiieiiiiins o 127 | 127 [ 2,261..02/17/2032 .
ARI Fleet Lease Trust 144A  5.410%

00218G-AB-8 .. | 02/17/32 ..eoeeiiiiieieeiiiiiieee e | e ..10/15/2024 . [Paydown .......ccooueeveeiiforrniiiiiiiiiiiiis [ 46,936 |....oooennnnnn 46,936 |...oveeennnn 46,935 |............. 46,935 | o T fois LI O R 46,936 |uvveeieiiiiiins forrreeeneeiiiiins [ o 1,087 [..02/17/2032 .

Deutsche Bank

00287Y-BX-6 .. |AbbVie Inc ~ 3.200% 11/21/29 .....cccvvveereei| cennnes ..08/28/2024 . [Securities INC .......ce. feeeeeeiiiiiiniiiiiis foniiiiinnns 19,012 | 20,000 |............. 19,995 | ISR OURPP RPN R U U N 19,997 | oo (E555)] A (157 A 494 1..11/21/2029 .

012873-AK-1 .. | Ovintiv Inc  7.375% 11/01/31 ..coooeiiiiis | e .. 11/22/2024 . |Barclays Capital ........|ocooiiiiiiiiiiiiis foeniiinnns 10,966 |......eoeennn. 10,000 |-..eveennnnne 12,248 | 11,902 [ feeeeis (186) feeeeeeiiiieeees oo (186) [ vveeeeeeeiiee fereeeeeeenne 1,716 [oeeeeiiiiees [ (WZE)] (W) TN 787 |..11/01/2031 .
Aligned Data Centers Trust 144A  6.000%

01627A-AD-0 .. | 08/17/48 ..o | e ..01/16/2024 . |Fuji Securities Inc. ...|occceoiiiiiiiiiiiss foriiiiinnns 24,866 |.............. 25,000 [............ 24,424 |............. 28,867 oo | 2 | [ 2 | e 24,469 |...ooooiiiiiiies [ 397 | 397 [oeeeeiiiiieens 138 [..08/17/2048 .
American Credit Acceptance 144A  4.550%

025286-AC-7 .. | 10/13/26 ..o | e ..03/13/2024 . |Paydown .........ccceeeenn. ..10/13/2026 .

02530E-AC-8 ..
025816-DF-3 ..
025816-DL-0 ..
03027X-Al-0 ..
03027X-CE-8 ..
031162-DP-2 ..
031162-D0-0 ..
031162-DR-8 ..

03464B-AA-6 ..

03464E-AA-0 ..

034651-AA-7 ..

03465D-AA-1 ..

03465E-AA-9 ..

American Credit Accept Trust 144A
11/12/27

American Express Co
American Express Co
American Tower Corp
American Tower Corp

6.090%

5.043% 05/01/34
6.338% 10/30/26 .
3.800% 08/15/29 .
5.800% 11/15/28 .

Amgen Inc  5.150% 03/02/28 .......cevvunennns
Amgen Inc  5.250% 03/02/30 .
Amgen Inc  5.250% 03/02/33 .

Angel Oak Mtg Trust 144A 2. 881% 12/25/66

..10/29/2024 .
..02/20/2024 .
..08/02/2024 .
.. 12/17/2024 .
..01/05/2024 .
..01/09/2024
..07/24/2024
.. 11/26/2024 .

.. 12/01/2024

..12/01/2024 .

..12/01/2024 .

.. 12/01/2024

.. 12/01/2024 .

.|Morgan Stanley .
.|Citigroup Global Mkts

. | Paydown

. | Paydown

BNP Capital
Bank of America
Various .
Various ....

Various

Paydown

Paydown ....ceevvevniinnnns

Paydown

.............. 3,407

.............. 3,932

.............. 2,730

.............. 3,649

................ 3,407

................ 3,932

................ 2,730

................ 3,649

............... 3,930

............... 2,729

............... 3,648

............. 3,407

............. 3,982

............. 2,730

............. 3,649

.. 11/12/2027 .
..05/01/2034 .
..10/30/2026 .
..08/15/2029 .
.. 11/15/2028 .
..03/02/2028 .
..03/02/2030 .
..03/02/2033 .

.. 12/25/2066 .

..01/20/2065 .

..04/25/2053 .

..04/25/2066 .

..05/25/2066 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Angel Oak Mtg Trust 144A  0.951% 07/25/66
03465H-AA=2 .. | evvrriiiiiiiiiiiiiieiieeee e [ e .. 12/01/2024 . [Paydown .......ccovvvvvieiis]oniiniiiiniiiis o, 6,59 [ 6,59 ... 6,594 [o.uunieinnn8,592 [ e T e e T e | 6,594 | [ e e 32 (..07/25/2066 .
Angel Oak Mtg Trust 144A  1.458% 09/25/66
03465J-AA-8 .. ..12/01/2024 . [Paydown ... ..6,519 ... ....6,519 ....6,519 ....6,519 |.... ..09/25/2066 .

03465L-AA-3 ..

03465M-AA-1 ..
037389-BE-2 ..
03740L-AG-7 ..
040555-DE-1 ..
040555-DG-6 ..
04285A-AA-3 ..
049560-AZ-8 ..
053332-BH-4 ...
054975-AD-9 ..
054975-AE-7 ..
05552Y-AE-6 ..
05554F-AD-7 ..
06051G-HA-0 ..
06051G-JF-7 ..
06051G-JL-4 ..
06051G-KD-0 ..
06051G-LG-2 ..
06051G-LV-9 ..
06406R-BT-3 ..

06541B-BK-3 ..
08163W-AC-9 ..

084659-BF-7 ..
097023-CU-7 ..
097023-CY-9 ..
100743-AM-5 ..
103730-87-6 ..
103730-8U-3 ..
103730-8V-1 ..

10921U-2H-0 ..

114259-Al-4 ..
12513G-BJ-7 ..

126401-AA-6 ..
126405-AA-7 ..

126416-AA-4 ..
12656G-AA-4 ..

12659P-AA-1 ..

Angel Oak Mtg Trust 144

A 1.820% 11/25/66

2.800% 05/1

Aon Corp
Aon Corp
Arizona Pub Service Co
Arizona Pub Service Co

Arroyo Mtg Trust
Atmos Energy Corp 5.
AutoZone Inc  6.550%

.|Barclays Comm Mtg Trust

Barclays Comm Mtg Trust
Barclays Comm Mtg Trust
Barclays Comm Mtg Trust

5.350% 02/28/33

2.962% 10/25/48

5/30 ...
6.350% 12/15/32 ..
5.550% 08/01/33 ..
900% 11/15/33 .
11/01/33
5.439% 12/15/85 .
5.710% 12/15/55 .
4.600% 06/15/55 .
6.804% 11/15/56 .

Bank of America Corp  3.946% 01/23/49 .....
Bank of America Corp 1.898% 07/23/31 .....
Bank of America Corp 1.922% 10/24/31 .....
Bank of America Corp  2.572% 10/20/32 .....
Bank of America Corp  5.202% 04/25/29 .....
Bank of America Corp  5.933% 09/15/27 .....

Bank of NY Mellon Corp

BANK 2023-BNK45

Benchmark Mtg Trust
Berkshire Hathaway Ener
05/01/53 ...

Boeing Co
Boeing Co
Boston Gas Co 144A
BP Cap Mkts America
BP Cap Mkts America
BP Cap Mkts America

5.20,

5.040% 05/01/27
5.150% 05/01/30
3.757% 03/16/32

6.317% 10/25/29 ..

3% 02/15/56
6.054% 12/15/56
gy Co

4.600%

2.721% 01/12/32
4.812% 02/13/33
4.893% 09/11/33

Brighthouse Financial Inc 144A 1.750%
01/13/25 oo
Brooklyn Union Gas Co 144A  4.866%
08/05/32 weeeeeiiiiieee e
COW LLC  3.569% 12/01/31 ...eevveees
Credit Suisse Mtg Trust 144A  2.208%
05/25/65 ...
Credit Suisse Mtg Trust 144A  2.000%
01/25/60 e
Credit Suisse Mtg Trust 144A  2.265%

11/25/66
COLT Funding LLC 144A

Credit Suisse Mtg Trust
05/25/66

1.325% 10/26/65 ....
1440 1.101%

..12/01/2024

..12/01/2024 .
..08/02/2024
.. 12/12/2024 .
.. 12/13/2024 .
.. 12/13/2024 .
..12/01/2024 .
..01/03/2024 .
.. 12/19/2024 .
..04/03/2024
..04/02/2024 .

..10/16/2024 .
..04/03/2024 .

..03/28/2024 .
..06/05/2024 .
..10/09/2024 .
.. 12/17/2024 .
10/04/2024 .
.. 12/17/2024 .
..05/10/2024 .

..05/09/2024

.10/23/2024
..04/17/2024 .

..12/01/2024

..12/01/2024

..12/01/2024
..12/01/2024 .

.. 12/01/2024 .

. | Paydown

Paydown

.|Citigroup Global Mkts
Various ....
Various ....

Merrill
Paydown
Goldman
Gol dman

.|Barclays Capital .
Barclays Capital .
.|Barclays Capital .
.|Barclays Capital .
03/05/2024 .
..07/25/2024 .
.02/28/2024
..08/19/2024 .
..05/10/2024 .
..02/16/2024 .
..04/15/2024 .

Various
Various

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

Gol dman

Chase Manhattan ...
Deutsche Bank Alex

Brown
Bank of

Gol dman

Various ....
Various .
BNP Capital
Various ....

Citadel

Lynch ..

Sachs
Sachs ..

Sachs

America ..

Sachs

Securities ....

.|Barclays Capital

.|Barclays Capital

Gol dman

. | Paydown
. | Paydown

. | Paydown

Paydown

Paydown

Sachs

.............. 4,258

................ 4,258

................. L3N O e -
................. 2 | fo2
............... (89 [ereeeeeiiiieeies | (89)
................. B e fe8
................. LI FO R U |
................. i foieiinnn 1

............. 4,258

L4799 |
... 12,780 |....
....9,998 |....
...25,482 |....
....9,918 |....

.(1,076)|.
..5,373 |.

..04/25/2065 .

.. 11/25/2066 .
..05/15/2030 .
..02/28/2033 .
.. 12/15/2032 .
..08/01/2033 .
..10/25/2048 .
.. 11/15/2083 .
..11/01/2033 .
.. 12/15/2055 .
.. 12/15/2055 .
..06/15/2055 .
.. 11/15/2056 .
..01/23/2049 .
..07/23/2031 .
..10/24/2031 .
..10/20/2032 .
..04/25/2029 .
..00/15/2027 .
..10/25/2029 .

..02/15/2056 .
.. 12/15/2056 .

..05/01/2053 .
..05/01/2027 .
..05/01/2030 .
..03/16/2032 .
..01/12/2032 .
..02/13/2033 .
..00/11/2033 .

..01/13/2025 .

..08/05/2032 .
..12/01/2031 .

..05/25/2065 .

..01/25/2060 .

.. 11/25/2066 .
..10/26/2065 .

..05/25/2066 .
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Credit Suisse Mtg Trust 144A  1.179%
12662E-AA-1 .. | 02/25/66 ........evvververeennnnnnnnnnnnnnnnnnnnnnnnns | eveens .. 12/01/2024 . [Paydown .......ccovvvvveniis]ooniiniiiniiiins o, 5,815 [ 5815 ).t 5,815 |l 5,813 [ceeeiiiiis oo L I PR R T [ 5,815 |ooveviiiiiiiis e e e 41..02/25/2066 .
Credit Suisse Mtg Trust 144A  1.174%
12662K-AA-7 .. | 07/25/66 .......evvvmmmnnnnnnnnniiiiiiiiiiiiiiinns | eeeens .. 12/01/2024 . [Paydown ........coevvvveiiis]oniiniiiniiniins o, 9,420 [ 9,420 9,420 | [T TN R R, 25 PO R - S R 9,420 [ e e e 57 1..07/25/2066 .
Toronto Dominion
126640-AD-6 .. | CNH Equipment Trust ~ 4.770% 10/15/30 . ..10/04/2024 . [Securities .10,093 ..9,999 19,999 |. ..10/15/2030 .
126641-AA-9 .. | CPS Auto Trust 144A  5.910% 08/16/27 . ..12/15/2024 . [Paydown ... . 48,433 48,432 ..08/16/2027 .
126650-CX-6 .. | CVS Health Corp  4.300% 03/25/28 ... ..05/01/2024 . | Pershing LLC . . 14,380 ..03/25/2028 .
126650-DK-3 .. | CVS Health Corp  4.125% 04/01/40 . ..12/18/2024 . [Cal | 79.5770 . 1,692 ..04/01/2040 .
126650-DP-2 .. | CVS Health Corp ~ 2.700% 08/21/40 ........... |....... ..12/18/2024 . [Cal | 65.5540 ... ..08/21/2040 .
126650-DT-4 .. | CVS Health Corp  5.125% 02/21/30 ......eevvs | eenees ..05/01/2024 . [Various ..02/21/2030 .
126650-DU-1 .. | CVS Health Corp  5.250% 02/21/33 ........... |.ccce. ..01/26/2024 . | Goldman Sachs ..02/21/2033 .
14040H-CH-6 .. | Capital One Finl Co  1.878% 11/02/27 ............. ..04/09/2024 . |Citadel Securities . ..11/02/2027 .
14040H-CN-3 ...|Capital One Finl Co  3.273% 03/01/30 ...... |....... ..06/24/2024 . [ Various ..03/01/2030 .
14040H-CV-5 .. | Capital One Finl Co  5.247% 07/26/30 ...... |....... ..09/10/2024 . [ Various ..07/26/2030 .
14040H-CX-1 .. | Capital One Finl Co  5.468% 02/01/29 .... ..03/11/2024 .| Citadel Securities . ..02/01/2029 .
14040H-CY-9 .. | Capital One Finl Co  5.817% 02/01/34 ..01/02/2024 . [Various .... ..02/01/2034 .
14040H-CZ-6 .. |Capital One Finl Co  6.312% 06/08/29 . ..10/23/2024 . [Various . ..06/08/2029 .
14040H-DA-0 .. | Capital One Finl Co  6.377% 06/08/34 ..01/18/2024 . [Various . ..06/08/2034 .
Toronto Dominion
141781-BS-2 .. |Cargill Inc 144A  2.125% 11/10/31 ..........|eeeeees ..12/19/2024 . [ Securities ......ccvvviii]oeeeiiiiiiiiiiiiinns e 24,706 |...cooeennnnn 30,000 [evvvrrrnnns 29,866 [........enee. 20,892 | [ L2 PO R L2 ..11/10/2031 .
Millennium Advisors,
141781-BY-9 .. |Cargill Inc 144A  4.875% 10/10/25 ..09/09/2024 . LLC . ..10/10/2025 .
141781-CB-8 .. |Cargill Inc 144A  4.750% 04/24/33 .. ..11/04/2024 . | Goldman Sachs ..04/24/2033 .
14448C-BC-7 .. |Carrier Global Corp  5.900% 03/15/34 ...... |....... ..03/13/2024 . ..03/15/2034 .
Carvana Auto Receivables Trust — 4.130%
14686J-AC-4 .. | 04/12/27 ...ovvvvvvriniiiiiiiiniininiinnniiininininnns | eeeens ..12/10/2024 . [ Paydown ... ..04/12/2027 .
150890-AM-6 .. | Celanese US Hidgs LLC ~ 6.165% 07/15/27 ... |....... ..11/26/2024 . [Various .... ..07/15/2027 .
150890-AN-4 .. | Celanese US Hldgs LLC ~ 6.330% 07/15/29 ....]....... ..11/26/2024 . [ Various ..07/15/2029 .
150890-Al-4 .. | Celanese US Hidgs LLC ~ 6.350% 11/15/28 ... |....... ..11/26/2024 . [Barclays Capital . ..11/15/2028 .
150890-AX-2 .. | Celanese US Hldgs LLC ~ 6.550% 11/15/30 ... |....... ..11/26/2024 . [ Various ..11/15/2030 .
161175-AY-0 .. | Charter Comm LLC ~ 4.908% 07/23/25 .......... ..05/24/2024 . [Cal | 96.3940 . ..07/23/2025 .
161175-BN-3 .. | Charter Comm LLC ~ 5.750% 04/01/48 .. ..08/01/2024 . [Various .... (2,796) ... (2,796)]... ..04/01/2048 .
161175-BT-0 .. | Charter Comm LLC ~ 4.800% 03/01/50 ..05/21/2024 . [Various .... .(9,207)). .(9,207) ..03/01/2050 .
161175-CE-2 .. | Charter Comm LLC ~ 3.500% 03/01/42 .. ..12/17/2024 . [ Gol dman (254)|. (254) ..03/01/2042 .
164110-AG-6 .. | Cheniere Energy Ptrs LP  4.500% 10/01/29 .|....... ..09/05/2024 . [ Various ..10/01/2029 .
Citigroup Comm Mtg Trust 4.023% 03/10/47
17822A-AD-4 .. | ceeveriiniiiiiiien | e ..01/01/2024 . [Paydown , , , , 2305 [ e e e ..03/10/2047 .
Citigroup Mtg Loan Trust 144A  3.291%
17826U-AA-2 .. | 02/25/58 .....oevvviiiiiiiiiiiiiiiiieieeeeeeeeee ..12/01/2024 . [Paydown ..02/25/2058 .
19685l-AA-9 .. | COLT Funding LLC 144A  0.924% 08/25/66 .... ..12/01/2024 . [Paydown ... ..08/25/2066 .
19687Y-AA-3 .. | COLT Funding LLC 144A  1.390% 01/25/65 .. ..12/01/2024 . [Paydown . ..01/25/2065 .
19688E-AA-6 .. | COLT Funding LLC 144A  0.910% 06/25/66 .. ..12/01/2024 . [Paydown . ..06/25/2066 .
19688F-AA-3 .. | COLT Funding LLC 144A  0.956% 09/27/66 .. ..12/01/2024 . [Paydown . ..09/27/2066 .
19688H-AA-9 .. | Colt Funding LLC 144A  2.284% 12/27/66 ....|....... ..12/01/2024 . [Paydown ... ..12/27/2066 .
19688K-AA-2 .. | COLT Funding LLC 144A  1.110% 10/25/66 ... |....... ..12/01/2024 . [Paydown ..10/25/2066 .
Columbia Pipelines LLC 144A  5.927%
19828T-AA-4 .. | 08/15/30 ....evvrmmnnnnnniniiiniiiiiiiiiiies | eeeees .. 12/18/2024 . [Various ........coooevveies |ooeiiiininninnnnnnnns , , , , , , , , ..08/15/2030 .
Columbia Pipelines LLC 144A  6.036%
19828T-AB-2 .. | 11/15/33 ..evviviiiiiiiiiiiiiiiiiiiiieiiieneeeiineiees | eeees ..04/23/2024 . [Morgan Stanley ...........loeeeeiiiiiiiinnnnnns ..11/15/2033 .
Columbia Pipelines LLC 144A  6.544%
19828T-AC-0 .. | 11/15/53 ...vvvvvvrviiiiiiiiiiiiiiiiiiiiiniininininnns | eeeees ..08/19/2024 . [Various .......oooeeeeiies |oeviiiiiiiiiiinnnnns ..11/15/2083 .
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20030N-EE-7 .. | Comcast Corp  4.800% 05/15/33 ........ ..12/17/2024 . [Various .... .. 20,714 ). .. 29,913 |.. (200) ... (200)]... ..05/15/2033 .
20268J-AA-1 .. | ConmonSpirit Health ~ 2.760% 10/01/24 .. ..10/01/2024 . [Maturity ... . 15,000 15,000 ..10/01/2024 .
20753A-CJ-1 .. |Fannie Mae-CAS 144A  7.069% 04/25/43 ..06/10/2024 .| BNP Capi tal ..04/25/2043 .
20753A-CJ-1 .. |Fannie Mae-CAS 144A  7.069% 04/25/43 .. ..05/25/2024 . [Paydown ....... ..04/25/2043 .
20753B-AA-0 .. |Fannie Mae - CAS 144A  6.510% 09/25/43 ....|....... .02/28/2024 . [FCStone Financial Inc . ..09/25/2043 .
20753B-AA-0 .. |Fannie Mae - CAS 144A  6.510% 09/25/43 ....{....... ..02/25/2024 . Paydown ..09/25/2043 .
20754E-AA-3 .. |Fannie Mae - CAS 144A  6.269% 07/25/43 ....|....... ..01/20/2024 . |Bank of America .. ..07/25/2043 .
20754E-AA-3 .. |Fannie Mae - CAS 144A  6.269% 07/25/43 ....|....... ..01/25/2024 . [ Paydown ..07/25/2043 .
20754Q-AA-6 .. |Fannie Mae - CAS 144A  6.860% 05/25/43 ....|....... ..06/04/2024 . [BNP Capital .. ..05/25/2043 .
207540-AA-6 .. |Fannie Mae - CAS 144A  6.860% 05/25/43 ....|....... ..05/25/2024 . [Paydown ..........coeevvvins|eriiiiiiiiiiiniinnn, ..05/25/2043 .
Fannie Mae - CAS 2022-R08 144A  7.119%
20755D-AA-4 .. |07/25/42 ..oooooiiiiii ..05/23/2024 . [BNP Capital .....oooovvees |eviniininnnnnnnnnns ..07/25/2042 .
Fannie Mae - CAS 2022-R08 144A  7.119%
20755D-AA-4 .. |07/25/42 ..oooooiiiii ..05/25/2024 . [ Paydown ..07/25/2042 .
207942-AA-1 .. |Fannie Mae - CAS 144A  6.460% 06/25/43 .. ..06/07/2024 .| BNP Capi tal ..06/25/2043 .
207942-AA-1 .. |Fannie Mae - CAS 144A  6.460% 06/25/43 .. ..05/25/2024 . [Paydown . ..06/25/2043 .
20826F-BF-2 .. | ConocoPhillips Co  5.050% 09/15/33 ......... ..07/12/2024 . [Various .... ..09/15/2033 .
Consol idated Edison Co NY Inc ~ 5.500%
209111-GF-4 .. |03/15/34 ...ooooeiiei ..10/25/2024 . |First Union .. ..03/15/2034 .
21871X-AF-6 .. | CoreBridge Finl Inc ~ 3.850% 04/05/29 ......|....... ..07/08/2024 . [Morgan Stanley . ..04/05/2029 .
CoreBridge Finl Inc 144A  6.050% 09/15/33
21871X-A-2 .. | eerereeeeiriieieierrre e [ e ..06/17/2024 . [Citigroup Global Mkts . |. .1 ..09/15/2033 .
22822V-BA-8 .. |Crown Castle Intl Corp  5.000% 01/11/28 .. ..04/22/2024 . Barclays Capital .... ..01/11/2028 .
22822V-BB-6 .. |Crown Castle Intl Corp  4.800% 09/01/28 .. ..02/26/2024 . [Barclays Capital . ..09/01/2028 .
22822V-BD-2 ...|Crown Castle Intl Corp  5.600% 06/01/29 .. ..12/17/2024 . [ Various ..06/01/2029 .
DT Auto Owner Trust 144A  6.070% 03/15/28 Deutsche Bank Alex
283450-AB=1 .. | eeeeeeeeeeie e [ s ..10/29/2024 . |Brown ......ccevvenvereennnn foovennninnniiiiiins e 30,285 [c.unniiinnnn 30,000 [evvvrernnns 29,999 |..oovveinnnes R O O A A R 30,000 |evviviiiiiiiiins oo 285 [ 285 ..03/15/2028 .
DT Auto Owner Trust 144A  5.410% 02/15/29 Mitsubishi UFJ Secs
283460-AC-2 ...] veveneeeieriie e [ s 21073172024 ) Intl oo fe e 20,041 [oooiiiininnnns 20,000 [evvvrernnns 19,999 [..ovvnnnnnns 19,999 |oevviiiiiiiiiiinins [ T [ oo Tl [ 20,000 |ovevviiiiiiiiiens oo Ml L3 I A 950 |..02/15/2029 .
DT Auto Owner Trust 144A  5.190% 10/16/28
23346K-AC-4 ... ..10/29/2024 . ..10/16/2028 .
25278X-AV-1 .. |Diamond Energy Inc  6.250% 03/15/33 ..10/20/2024 . [Barclays Capital . ..03/15/2033 .
254709-AT-5 .. |Discover Finl Svs  7.964% 11/02/34 . ..02/01/2024 . [RBC ............... ..11/02/2034 .
25470D-AT-6 .. |Discovery Comm Inc ~ 5.200% 09/20/47 ..02/08/2024 . | Goldman Sachs ..09/20/2047 .
25470D-BG-3 .. |Discovery Comm Inc  5.300% 05/15/49 ..01/22/2024 .|Barclays Capital . ..05/15/2049 .
25470D-BH-1 .. | Discovery Comm Inc  4.650% 05/15/50 ... ..01/19/2024 . |Barclays Capital ..05/15/2050 .
25470D-BJ-7 .. |Discovery Comm Inc ~ 3.626% 05/15/30 ....... [....... ..05/13/2024 . |Citadel Securities . ..05/15/2030 .
25746U-DG-1 .. | Dominion Resources Inc ~ 3.375% 04/01/30 .. |.......|.. 12/17/2024 .| Various ..04/01/2030 .
25746U-DR-7 ...|Dominion Resources Inc ~ 5.375% 11/15/32 .. |....... ..09/23/2024 . [Various .... ..11/15/2032 .
26441C-BL-8 .. |Duke Energy Co  2.550% 06/15/31 .......eeuuue]eeeenn ..12/17/2024 . |Various .... ..06/15/2031 .
26441C-BT-1 .. | Duke Energy Co  4.500% 08/15/32 .......cccoun]eeennn ..04/17/2024 . ..08/15/2032 .
26444H-A0-4 ...|Duke Energy Florida LLC ~ 5.875% 11/15/33 . ..10/09/2024 . |First Union .. ..11/15/2033 .
20273V-AR-1 .. |Energy Transfer Equity ~ 6.050% 12/01/26 .. ..01/16/2024 . [Citigroup Global Mkts . |. ..12/01/2026 .
20273V-AS-9 ...|Energy Transfer Equity  6.100% 12/01/28 .. ..01/09/2024 . |Fuji Securities Inc. ..12/01/2028 .
20273V-AT-7 .. |Energy Transfer Equity  6.400% 12/01/30 .. ..08/01/2024 . [Various . ..12/01/2030 .
Enterprise Fleet Fing LLC 144A  6.400% Toronto Dominion
20374L-AB-6 .. |03/20/30 ..oovviiiiiiiiiiiiiiiiieeeeeeeeeeeeee e ..02/14/2024 . [Securities .........cc.uue. ..03/20/2030 .
Enterprise Fleet Fing LLC 144A  5.420%
20375C-AC-3 ...|10/22/29 ... ..10/04/2024 . |Barclays Capital ..10/22/2029 .
Enterprise Deutsche Bank Alex
20375N-AB-1 .. 104/22/30 oooooeeieieieiieeeieieeeeeeeeeeeeeeeeeeee [ e .. 10/29/2024 . |Brown ...oooeeiiiiieiiiiiins e e 36,875 [...ccceiinnnn 36,597 ..o 36,590 [..ccunnnnee 36,592 ). e, 2 |iiiiiiiiiiiiieies foi P O IO 36,593 [.iviiiiiiiiiiins e P27 82| 1,752 ]..04/22/2030 .
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Enterprise Fleet Fing LLC 144A  5.560%
20378N-AB-1 .. |04/22/30 .oooeeeiiiiiii ..10/20/2024 . [ Paydown ... 13,403 |... .. 13,402 |.. L2 ... 13,403 |.... U ..04/22/2030 .
20379V-BX-0 .. |Enterprise Prods Inc ~ 2.800% 01/31/30 .... |....... ..01/09/2024 . [ Goldman Sachs .. .. 13,464 |... .. 13,439 |.. .6 .. 13,445 |.... 19 [... ..01/31/2030 .
Equitable Finl Life 144A  1.800% 03/08/28
20840N-AF=4 .| wereeeee e [ ..06/23/2024 . |Various ........cceeeeveien foovevvnninnniiiinnins Joiinnnnnnns 35,223 39,934 | e Lo Y [ O A 39,940 [ovvvviiiiiiiiiins e (4,717).cccees [CAT5] AU, 515 ..03/08/2028 .
Equitable Finl Life 144A  1.700% 11/12/26
20840M-AL=1 . | eereeeeeeeer e eeeeennn | o 06/25/2024 . |Morgan Stanley .... ...(1,269)f... ..11/12/2026 .
300340-AB-2 .. |Evergy Inc  2.900% 09/15/29 ..06/26/2024 . [ Chase Manhattan ..09/15/2029 .
30040W-AT-5 .. |Eversource Energy ~ 5.450% 03/01/28 .........|....... .10/24/2024 . |Various ..03/01/2028 .
300401-AW-8 .. |Eversource Energy  5.950% 02/01/29 .........[....... ..05/20/2024 . [Citigroup Global Mkts . |. ..02/01/2029 .
30161N-BJ-9 .. |Exelon Corp ~ 5.150% 03/15/28 ................ [.oeees ..01/03/2024 . [Citigroup Global Mkts . |. ..03/15/2028 .
Exeter Auto Receivables Trust — 4.570%
30166B-AD-4 .. |01/15/27 .oevvvvviiiiiiiiiiiiiiiiiiicieieeieeeieeiies [ e ..06/24/2024 . [ Chase Manhattan ......... |, ..01/15/2027 .
Exeter Auto Receivables Trust — 4.570%
30166B-AD-4 .. |01/15/27 .oevvvvviiiiiiiiiiiiiiiiiiieeeeeieeeeeeiiias [ e ..06/15/2024 . [Paydown ..........ceevvevens|vriiiiiiiiiinnnnnnn, ..01/15/2027 .
30167J-AD-6 .. |Exeter Auto Trust  2.180% 06/15/26 ........ [....... ..03/15/2024 . [Paydown .........cceevvvvens|eriniiiiiiiiininnnns ..06/15/2026 .
Exeter Auto Receivables Trust  6.040%
301989-AC-3 .. |07/15/26 ....eevvveeeiieiiiiiiiiiiiiieeeeeeeeieeeeeies [ e .. 11/15/2024 . [Paydown .........ccvvvvvvens|eriiiiniiiiinnnnnnns ..07/15/2026 .
30292R-AJ-3 ...|FREMF Mtg Trust 144A  3.697% 04/25/48 .....|....... ..10/28/2024 .| Soc Gen Amer Secs, LLC ..04/25/2048 .
30306H-AS-9 .. |FREMF Mtg Trust 144A  3.730% 11/25/49 .....{....... ..11/01/2024 . [Cal | 100.0000 ..... |. ..11/25/2049 .
Ellington Finl Mtg Trust 144A 1.241%
31573J-AA-8 .. |09/25/66 ......oooveiiiiiiiiiiiiiiiiee [ 12/01/2024 . | Paydown .... ..09/25/2066 .
Firstkey Homes Trust 144A
B3767P-AA-6 .. | .evvereiiiiiiiiiiiiiiinererrreeeeerere e [ e ..05/01/2024 . [Paydown ........ccovvvvvveisoninniiiiiininis e | 7 |7 P 161 [ 162 | i L PO R L O A, [T/ U (SRR R N 21..07/17/2039 .
Flagship Credit Auto Trust 144A  5.050%
337955-AG-3 ...| 01/18/28 .....evvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ e ..10/30/2024 . [P Morgan ................. | ..01/18/2028 .
337964-AC-4 ...|FIVE 2023-V1  5.668% 02/10/56 .. ..01/23/2024 . [Citigroup Global Mkts . |. ..02/10/2056 .
Flagship Credit Auto Trust 144A SMBC Nikko Secs
33B43E-AG-6 .. |05/15/28 .ooeeriiiiiiiiiiiiiiii e ..10/29/2024 . | America, Inc ............. ..05/15/2028 .
Flagship Credit Auto Trust 144A  4.690%
33B45P-AE-4 ... | 07/17/28 ...evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ eeeees ..10/30/2024 . | Soc Gen Amer Secs, LLC |......ooooevreiiiiins |oeennnnnnis 30,901 [.oeeeeennnns 31,000 [evvvvennnns 30,993 [oovvviennnns RV P R ()] PO R ()] S A 30,994 [oiviiiiiiiiiiins e (93)]eeeeeees [££)] ETTTTIRI. 1,276 |..07/17/2028 .
35563B-AJ-9 ...|FREMF MTG Trust 144A  4.779% 01/25/47 .... |....... ..01/25/2024 . [Cal | 100.0000 ... ..01/25/2047 .
36166X-AA-9 .. | GCAT Trust 144A  1.036% 05/25/66 ... ..12/01/2024 . [Paydown ... ..05/25/2066 .
36167H-AA-3 .. | GCAT Trust 144A  1.091% 05/25/66 ... ..12/01/2024 . [Paydown ... ..05/25/2066 .
GCAT 2021 NOMS Trust 144A  1.262% 07/25/66
B R PP IR ..12/01/2024 . [Paydown ..07/25/2066 .
36250H-AE-3 .. | GS Mtg Securities Trust  3.629% 11/10/47 .|....... ..11/01/2024 . [Paydown ... .. 135,000 .. 1171072047 .
362590-AD-3 ...|GM Finl Auto Trust ~ 0.580% 01/16/26 .......|....... ..07/16/2024 . [Paydown . 20,000 ..01/16/2026 .
Toronto Dominion
370334-CT-9 ...|General Mills Inc  4.950% 03/29/33 . ..03/13/2024 . [Securities ... 10,000 ..03/29/2033 .
373334-KQ-3 ...|Georgia Power Co  4.700% 05/15/32 ..11/04/2024 . |First Union .. ..05/15/2032 .
373334-KS-9 ...|Georgia Power Co  4.650% 05/16/28 ..01/02/2024 . |Bank of America .. ..05/16/2028 .
373334-KT-7 .. |Georgia Power Co  4.950% 05/17/33 ... ..07/23/2024 . [Barclays Capital . ..05/17/2033 .
375558-BY-8 .. |Gilead Sciences Inc  1.650% 10/01/30 ......[....... |.. 04/22/2024 . | Various ..10/01/2030 .
375568-BZ-5 .. |Gilead Sciences Inc  5.260% 10/15/33 ......|[....... ..04/19/2024 . [ Goldman Sachs .........cc.|oeeeeeeeeiiiinnnnnn, ..10/15/2033 .
Glencore Funding LLC 144A  2.850% 04/27/31
378272-BE-7 .. | ... .. 12/17/2024 . [Morgan Stanley ...........loeeeeeeeeiiiiiniinins |, 17,418 |l 20,000 [evvvrennnns 16,170 [cvvvvrennens LI R N O N 10 I O IO 16,689 [ovvvvvvviiiiiiins |, 725 [ 75 oo 651..04/27/2031 .
378272-BG-2 .. ..01/03/2024 . | Chase Manhattan ......... | |, 8,405 [..ceeeinnnnn 10,000 |..ceeeeennnnns 7.8% |l 7,919 [on | 2 PO P2 R A L7 R [N 483 [ A3 741..09/23/2031 .
Glencore Funding LLC 144A  6.375% 10/06/30
378272-BP-2 .. [ e [ e ..03/06/2024 . | Various ..10/06/2030 .
38014Q-AC-0 .. | GLS Auto Rec Trust 144A  4.920% 01/15/27 .{....... .10/30/2024 . |First Union .. ..01/15/2027 .
38014Q-AC-0 .. |GLS Auto Rec Trust 144A  4.920% 01/15/27 .{....... ..10/15/2024 . | Paydown ..........ceevveee.s ..01/15/2027 .
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38141G-YB-4 .. |Goldman Sachs Group Inc  2.615% 04/22/32 . ..09/10/2024 . [Various .... ....54,022... ..65,000 |[.. . (10,078)/.... ..04/22/2032 .
381416-YJ-7 .. |Goldman Sachs Group Inc ~ 2.383% 07/21/32 . ..06/11/2024 . [Various .... . 28,468 32,470 .(4,088)|. ..07/21/2032 .
444859-BT-8 .. |Humana Inc  3.700% 03/23/29 .. ..02/08/2024 . | Chase Manhattan ... .. 14,004 |... .. 14,025 |. ...50 | ..03/23/2029 .
Fifth Third Securities,
444859-BU-5 ...|Humana Inc  5.750% 03/01/28 ..........coooeeii|oeeeinn ..05/01/2024 . ....10,083 |... ..03/01/2028 .
444859-BV-3 ...|Humana Inc  5.875% 03/01/33 ... | oo ..12/17/2024 .| Pershing LLC . ....10,177 |... ..03/01/2033 .
444859-BZ-4 ...|Humana Inc  5.750% 12/01/28 ... oeeeis ..05/01/2024 . [Citigroup Global Mkts . |.......ooveiiiiiins |, 5,027 ..12/01/2028 .
Huntington Bancshares Inc ~ 6.208% 08/21/29
446150-BC-7 .. | ... ..05/22/2024 . |Citadel Securities .... ..08/21/2029 .
45276P-AA-4 .. | Imperial Fund LLC 144A  3.638% 03/25/67 ..12/01/2024 . [Paydown .......... . ..03/25/2067 .
45687V-AB-2 .. | Ingersol| Rand Inc  5.700% 08/14/33 ..04/24/2024 . [Morgan Stanley . 13 390 |..08/14/2033 .
458140-BJ-8 .. | Intel Corp ~ 3.250% 11/15/49 .. ..01/16/2024 . [Citadel Securities .(1,633) ..11/15/2049 .
458140-CC-2 ...| Intel Corp  5.050% 08/05/62 .........evvvuuunn|oeeennn ..01/16/2024 . |Citadel Securities .... ..08/05/2062 .
46647P-DII-3 .. | JPMorgan Chase & Co  6.070% 10/22/27 ......|....... ..08/26/2024 . Goldman Sachs ............ ..10/22/2027 .
KeySpan Gas East Inc 144A  5.994% 03/06/33
49338C-AD-5 .. ..06/27/2024 . [Various . ..03/06/2033 .
55261F-AR-5 .. |M & T Bank Corp  5.053% 01/27/34 . ..10/08/2024 . [Various .... ..01/27/2034 .
55261F-AS-3 .. |M & T Bank Corp  7.413% 10/30/29 . ..08/01/2024 . [Citadel Securities . ..10/30/2029 .
55336V-AL-4 .. |MPLX LP 5.200% 03/01/47 ..... ..01/16/2024 . [Morgan Stanley . .(1,587) ..03/01/2047 .
55336V-BQ-2 ...|MPLX LP  2.650% 08/15/30 .. . .. 12/17/2024 . [Various ......coooeeeeeeees |ovnennnnnnnnnnnnnnns oo 31,127 [ 35,000 [ 20,301 [ 29,507 [ [ 889 Lo [ B89 | [l 80,066 | e 1,061 [ 1,061 |... ..08/15/2030 .
55361A-AU-8 .. |MSWF Comm Mtg Trust  6.014% 12/15/56 ...... ....... ..04/02/2024 . [Bank of America .........|oeeeeeeeeeeiiiininns Joveeeeeen 47,711 [0 46,000 [ooneennnnnnn 46,350 [t 48,347 e [ (B0) e [ (B0) [ [ 46,317 | e 1304 1,3% |... ..12/15/2056 .
55003V-BC-6 .. |WarnerMedia Hldgs Inc ~ 4.279% 03/15/32 ....|....... ..03/05/2024 . [Various ...(1,700)f... ..03/15/2032 .
573874-AJ-3 .. |Marvel Technology Inc ~ 2.950% 04/15/31 ....|....... ..03/13/2024 . [Fuji Securities Inc. .. ..04/15/2031 .
573874-AQ-7 .. |Marvel Technology Inc ~ 5.950% 09/15/33 ....|....... ..01/16/2024 . [Morgan Stanley ..09/15/2033 .
581557-BU-8 .. |McKesson Corp  5.100% 07/15/33 .......evvvuin]oeeens ..04/24/2024 . | Chase Manhattan ..07/15/2033 .
59156R-CE-6 .. |MetLife Inc 144A  5.375% 07/15/33 ..04/17/2024 . [Citigroup Global Mkts ..07/15/2033 .
Met Life Global Funding | 144A  2.400%
B17G-ET-2 .. |01/11/32 oo [ e ..11/05/2024 . [Bank of America .........|occoeeiiiiininnnns ..01/11/2032 .
MidAmerican Energy Hldgs Inc  6.125%
59562V-AM-9 .. |04/01/36 .....evvvreeiiiiiiiiiiiiiiiiiiiiieiieeeieiens [ e ..04/03/2024 . [Barclays Capital ........|oeeeeeeieiiinnnnnns ..04/01/2036 .
Mill City Mtg Trust 144A  3.500% 05/25/58
59980M-AC-5 .. ..12/01/2024 . [Paydown ..05/25/2058 .
59980V-AA-9 .. ..12/01/2024 . [Paydown ... ..05/25/2062 .
59981B-AC-8 .. ..12/01/2024 . [ Paydown ..07/25/2059 .
Deutsche Bank
609935-AA-9 .. ..12/18/2024 . |Securities Inc .... ..02/15/2034 .
617446-8G-7 .. |Morgan Stanley Group Inc  4.431% 01/23/30 |....... ..04/30/2024 .| Goldman Sachs ..01/23/2030 .
617446-8L-6 .. |Morgan Stanley Group Inc ~ 2.699% 01/22/31 |....... ..05/22/2024 . [ Goldman Sachs .. ..01/22/2031 .
617446-8X-0 .. |Morgan Stanley Group Inc 1.928% 04/28/32 |....... ..12/18/2024 .| Various ..04/28/2032 .
61747Y-EH-4 .. |Morgan Stanley ~ 2.511% 10/20/32 .......eeuuue]eeens ..12/17/2024 . | Chase Manhattan ..10/20/2032 .
61747Y-FA-8 .. |Morgan Stanley ~ 5.123% 02/01/29 .............f.oeees ..02/23/2024 . [Various ..02/01/2029 .
61747Y-FB-6 .. |Morgan Stanley ~ 5.948% 01/19/38 ........cccof..ocis ..01/18/2024 . [Citigroup Global Mkts ..01/19/2038 .
61747Y-FD-2 .. |Morgan Stanley  5.164% 04/20/29 .. ..03/13/2024 . [Various .......... ..04/20/2029 .
61747Y-FH-3 .. |Morgan Stanley ~ 6.407% 11/01/29 .. ..05/07/2024 . [Morgan Stanley . . . . K K K ..11/01/2029 .
62023J-AA-0 .. |NMLT Trust 144A  1.185% 05/25/56 . ..12/01/2024 . [Paydown ............. , .8, .. ... 8, .. .8, X . K .8, K K . ... 53 [..05/25/2056 .
63111X-AJ-0 .. |Nasdaq Inc  5.550% 02/15/34 ...........oooeeei]|oeins ..01/26/2024 . [Citigroup Global Mkts ..02/15/2034 .
National Rural Utilities  4.150% 12/15/32
B37432-NZ-4 .| eeveeeiiiiiiiiiiiiiiiiiiiiiiicieeeee e eereeeees | e ..08/09/2024 . |Various .......ooooeeiiiins |ooveiiiiiiiiiiieeeens |, 18,982 ).............. 20,000 )....cceeueees 19,928 |............. 19,935 | [ s Lo L. O AP 19,939 [ooiiiiiiiiiiiss foveiiinnnnns [(70) R [(570] PP 542 |..12/15/2032 .
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National Rural Utilities  5.800% 01/15/33
e v R PP IR ..08/02/2024 . [Various .......coooeeeeeens foveeieiniiniinnnnnns o, 21,11 | 20,000 | 21,153 | A7 R R, [£515)] A N (£ PP R 21,012 oo e 9 | 9 s 1,180 |..01/15/2033 .
Navient Student Loan Trust 144A  5.510%
638961-AA-0 .. | 10/15/71 ..evvriiiiiiiiiiiiiiiiiiiiininieieeeenneneees [ e o 12/15/2024 . [Paydown ........eevvveveennsfeuveeiiiiiiiiiiiiiins feeeiiininnns 14,077 |ooeeeeeeee o 14,077 | 14,057 o LT T R R, LT PO R LS SR F 07 O R R R 423 |..10/15/2071 .
Navient Student Loan Trust 144A  1.110%
63942G-AA-1 .. | 02/18/70 ....evvvriiiiiiiiniiiiiiiiiiiiiiiiiiiiiiiians [ ceeeees ..12/15/2024 . [Paydown ........ooevvvvvvens|oornennnininnnnnnnnns oo 100417 [ 10,417 8,927 [o9,040 [ [ 10378 e [ 1378 [ e 10T | e [ [ 62 1..02/18/2070 .
New Residential Mtg Loan Trust 144A
64828C-AA-7 .. |4.500% 02/25/58 ......ccooviiiiiiiiiiiiiiiiiii [ | 12/01/2024 . |Paydown ...ooooveeeeiiiiiis [ 03,984 8,98 [ 4,088 4,038 [ e (B s | B8 | [l 30984 L e e e 102 |..02/25/2058 .
New Residential Mtg Loan Trust 144A
64828F-C0-3 .. |5.208% 01/25/48 ......ooooeveniinnnnn .. 12/25/2024 . [Paydown ........cooevveeeiis]oriinniiinniinnnnns Joveennneeeen 4,000 funiiiiiiiinnnnn4,000 fonnnnniiiiins 4,000 [oiieninini,000 o [ e [ [ e 4,000 | | s [ 120 ..01/25/2048 .
New Residential Mtg Loan Trust 144A
64830J-AA-8 .. |2.277% 01/25/26 ...cooovvveeeiiiiiiiiiiiiiiee | ..12/01/2024 . [Paydown .......coovvvvvevies|ovninnninnnninnnnins Jovenieeeec et 1716 [t 7,716 [t 7716 [l 7,709 | [ T e oo 7 fevviiiiiiiiiiiies oo 716 | e i foeviiiis 118 |..01/25/2026 .
New Residential Mtg Loan Trust 144A
64831T-AA-5 .. | 1.156% 11/27/56 .....eevvrrerirnniniiniiiiiiiiiiinas [ eeeen ..12/01/2024 . [Paydown ... ..11/27/2056 .
65339K-CH-1 ...|Nextera Energy Capital 4.625% 07/15/27 .. |....... ..05/09/2024 . [Various .... .(1,039).... ..07/15/2027 .
65339K-CP-3 ...|Nextera Energy Capi tal 5.050% 02/28/33 .. |....... ..02/07/2024 . [Citigroup Global Mkts . (179)].... ..02/28/2033 .
65473P-AJ-4 ...|NiSource Inc  3.600% 05/01/30 ............. ..08/01/2024 . [Various ............. .(5,361)|. ..05/01/2030 .
666807-BT-8 .. |Nor throp Grumman Corp  5.150% 05/01/40 ... ..12/17/2024 . |Citadel Securities .(1,884)]. ..05/01/2040 .
67103H-AL-1 .. |0'Reilly Automotive Inc ~ 4.700% 06/15/32 . ..07/23/2024 . [Various (1,189)[.... ..06/15/2032 .
Onslow Bay Finl LLC 144A  1.072% 02/25/66
B7THAB-AA-5 . [ e [ .. 12/01/2024 . |Paydomn .....c.evvevvveene fooiniiiiiiiiins [ 5,014 [ 5,014 5014 5,012 | e T i e T i foien 5,014 L e e [ 27 (..02/25/2066 .
Onslow Bay Finl LLC 144A  2.305% 11/25/61
BTTHAV-AA=T L. [ e [ e .12/01/2024 . [ Paydomn .....oovveeeveeens foreeiiiiiicnee [oeeieieien 8,497 [ 8407 | 897 [ 8492 [ [ B i f B e [ 8,497 [ ..11/25/2061 .
674599-ED-3 ...|Occidental Pete Corp  6.625% 09/01/30 .....|....... ..03/27/2024 . [Various ..09/01/2030 .
674599-EF-8 .. |Occidental Pete Corp  6.125% 01/01/31 .....|....... ..03/07/2024 . [Morgan Stanley . ..01/01/2031 .
677050-AN-6 .. | Oglethorpe Power Corp ~ 5.050% 10/01/48 ....{....... ..12/19/2024 . [Morgan Stanley ...........loeeeeeeieiniiiiiiiins Joonnnnnn s 4,420 [ 5,000 fonneeeniiinnn, 985 [ounniiiinid,968 [ e T Lo e T e [ 49689 | ..10/01/2048 .
Oncor Electric Delivery Co  5.650%
68233J-C8-1 .| 11/15/33 .oooiiiiiiiiiii ..08/02/2024 . [First Union ......cceeeees |oovvenniinnnniiiinins Joonnnnnn 26,432 [oneiiniinnnnnn 25,000 [onneevnnnnnnn 24,957 [ouniininnnnnn 24,957 | oo 2 e v 2 e [ 24,950 | ..11/15/2033 .
682680-Al-3 .. |ONEOK Inc ~ 4.350% 03/15/29 ... ..03/05/2024 . [ Various ..03/15/2029 .
682680-AY-9 .. |ONEOK Inc  3.400% 09/01/29 ... ..02/28/2024 . |First Union .. ..09/01/2029 .
682680-BB-8 .. |ONEOK Inc ~ 3.100% 03/15/30 ... ..08/06/2024 . [ Various ..03/15/2030 .
682680-BG-7 .. |ONEOK Inc ~ 6.100% 11/15/32 ..10/15/2024 . | Goldman Sachs ..11/15/2032 .
68389X-BP-9 .. |Oracle Corp ~ 3.800% 11/15/37 ..12/17/2024 . | Chase Manhattan .(5 900). ..11/15/2037 .
68389X-BX-2 .. |Oracle Corp  3.600% 04/01/50 ..09/20/2024 . [Various .......... .(3,481)|. ..04/01/2050 .
68389X-CD-5 .. |Oracle Corp ~ 2.300% 03/25/28 ... ..04/18/2024 . [Barclays Capital . ..03/25/2028 .
693475-BM-6 .. |PNC Bank Corp  5.068% 01/24/34 .......cccccun|eennn ..02/21/2024 . | Chase Manhattan ..01/24/2034 .
693475-BU-8 .. |PNC Bank Corp  6.875% 10/20/34 ..............|....... .02/21/2024 . [ Various ..10/20/2034 .
69352P-AQ-6 ...|PPL Capital Funding Inc  4.125% 04/15/30 . |....... ..04/16/2024 . [Morgan Stanley ...........|oeeeeiiiiiiiiinnnnns ..04/15/2030 .
Pacific Gas & Electric Co  2.500% 02/01/31
694308-JG-3 .. ..12/18/2024 . [Various .... .(3,722)|.... ..02/01/2031 .
694308-UN-8 .. ..10/00/2024 . [Various .......ccooeveeeees fooveineeniniinninnnns o, 21,609 |......eeeeeee 25,000 oot 27,396 | L T PO KR [C5)] PO R [C5)) S F 21,287 |ooeiiiiiiinnns (5,679)|........... [E074%) ] R, 860 |..07/01/2050 .
694308-JT-5 .. .. 12/17/2024 . | Goldman Sachs ............|oeeeeeeeeiiininninins |, 8,945 [.............. 10,000 |............. 10,101 |............. 10,081 | i [Q10)] FRTPRRRRP R [ (01 S A, (V07 I (1,126)]........... (1,126)]- e 340 |..06/01/2031 .
694308-KJ-5 .. ..12/17/2024 . |Various .... .. 29,848 |.. ...29,861 ..01/15/2033 .
694308-KN-8 .. L. 12/17/2024 . [Various ......coooeeveeiins foveineininininins e, 31,561 | 30,000 oo 29,011 | 20,915 | e L PO R L2 S A 29,919 ..06/15/2033 .
709599-BN-3 ... ..05/13/2024 . [Various .......coooeveiiees fooveinniinnninninns o, 24,258 |.....ovvveeee. 25,000 [........nn. 24,931 o, 24,951 | [ L7 PO R [ S A 24,956 |..evveviiiiiiiinn e, (698)]............. [(G:)] A 959 ..07/01/2027 .
709599-BV-5 .. ..01/16/2024 . | Chase Manhattan ......... |ooeeeeeeeeeeeiinnnnns |oeeeennnnns 15,692 .............. 15,000 ............. 14,983 |............. 14,986 [..oevveenennnnnnnnn Jooveennnnniis foveiviiiiiiiiieens fov o o, 14,986 | [ 706 |....oooeennnns (T 85 ]..06/15/2030 .
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718172-CV-9 .. |Philip Morris Intl  5.125% 11/17/27 ..01/16/2024 .|Various .... ....30,446 |... .. 29,884 |.. ...20,884 |.... ..561 |.... .. 11/17/2027 .
718172-Cl-7 .. |Philip Morris Intl  5.625% 11/17/29 01/11/2024 . |Various . .15,617 14,989 . 11/17/2029 .
718172-CZ-0 .. |Philip Morris Intl  4.875% 02/15/28 ..01/17/2024 .|Various .... .45,170 44,778 ..02/15/2028 .
718172-DA-4 .. |Philip Morris Intl  5.125% 02/15/30 ..08/16/2024 . | Chase Manhattan . 20,464 19,853 ..02/15/2030 .
718172-DB-2 .. |Philip Morris Intl  5.375% 02/15/33 ....... | ....... ..08/21/2024 . | Various ....24,984 |... .. 24,8% |.. ..02/15/2033 .
718172-DE-6 .. |Philip Morris Intl  5.625% 09/07/33 .......|....... ..08/19/2024 . [Various .......cccceevvinn forreeiiiiiiiiiiiiis feeeeiis 10,536 |........ccee.. 10,000 |...............9,814 | 9,818 ..09/07/2033 .
Pioneer Natural Resources Co  5.100% Toronto Dominion
T23787-AV-9 .. |03/29/26 ......oeveeeeiiiiiiiee e | e ..01/09/2024 . [Securities .......ccoeeeeesforrriiiiiiiiiiiniiis foeiiiiians 15,066 |........oeeee. 15,000 |...eeeeeee. 14,993 |, 14,994 [ oo [ e e s 14,994 |o.oveeiiiiins o AT PP A RO 217 |..03/29/2026 .
72650R-BM-3 .. |Plains All American Inc  3.550% 12/15/29 .|....... ..03/19/2024 . |Citigroup Global Mkts ..12/15/2029 .
74251V-AT-9 .. |Principal Finl Group Inc ~ 5.375% 03/15/33 |....... ..12/12/2024 .| Various ..03/15/2033 .
Progress Residential Trust 144A  4.451%
74334D-AA-1 .. | 07/20/39 o | e ..12/01/2024 . |Paydown .........cccceeeen. ..07/20/2039 .
Public Svcs Enterprise Group  6.125% Deutsche Bank
T44573-AX-4 .. | 10/15/33 oo | e ..10/29/2024 . |Securities Inc ..10/15/2033 .
745310-AK-8 .. |Puget Energy Inc  4.100% 06/15/30 ..........|....... ..08/07/2024 . | Various ..06/15/2030 .
75513E-CT-6 .. |Raytheon Tech Corp  5.750% 11/08/26 ..05/13/2024 .| Goldman Sachs .. ..11/08/2026 .
758750-AM-5 .. |Regal Rexnord Corp  6.050% 04/15/28 ..07/11/2024 .| Various ..04/15/2028 .
758750-AN-3 .. |Regal Rexnord Corp  6.300% 02/15/30 ..07/18/2024 . | Chase Manhattan ..02/15/2030 .
Vantage Data Centers Trust 144A  5.000%
76134K-AA-2 .. | 09/15/48 ... ..01/19/2024 .|Fuji Securities Inc. .. ..09/15/2048 .
SFS Auto Receivables .
78398A-AE-3 .. | 12/20/29 .....eveiiiiiiiiiie e [ e ..10/29/2024 . |Soc Gen Amer Secs, LLC |o.occovvereiriiiiics foereiiiinns 30,523 ..12/20/2029 .
SG Capital Prinrs Trust 144A 1.160%
784212-AA-0 .. | 07/25/61 ... ..12/01/2024 . |Paydoun .... ..3,607 |... ..07/25/2061 .
Sabine Pass
785592-AX-4 .. | 05/15/30 .o [ e ..01/09/2024 . [First Union ....cccoveer foureeiniiiiiniiiiiis foeeiiiis 19,417 |t 20,000 |- 18,463 | 18,521 [ feeeeeiiiee s B e [ L3 PO IR 18,527 |ooooiiiiieenne 890 [cveeeeinnns 890 [oeeeeiiiiiieens 140 |..05/15/2030 .
Santander Drive Auto Trust — 4.420%
80286F-AD-5 .. | 11/15/27 ..ooeiiiiiieiieieeee e | s ..02/06/2024 . [RBC ....eeeeeeiiiieeeeeeis feeee i [ 44,511 ...t 45,000 [oeeennnnee. 44,990 [oeeeennnenes 44,995 | e e e s e 44,99 ooooiiiiiiiens (484)]....eevens (23] U 293 |..11/15/2027 .
Santander Drive Auto Trust  5.950%
80287F-AD-4 .. | 01/17/28 ..o | e ..02/01/2024 . [Moors & Cabot InC ..ooooforeeeiiiiiiiiiiiiis foeeiiiis 45,439 |.............. 45,000 |............. 44,990 |.............. 44,99 | e e e s [ 44,99 oot 45 | 445 | 372|..01/17/2028 .
Santander Drive Auto Trust — 4.980%
80287G-AD-2 .. | 02/15/28 .....eveiiiieiieiiieeee e | e .12/15/2024 . |Paydonn .......ooceeeeeenes forneiiiiii e, 1,119 [ M9 [ 1119 1,119 | fo e o e e 1,119 [ o s e 56 [..02/15/2028 .
Santander Drive Auto Trust — 4.430%
80287H-AD-0 .. | 03/15/27 ..o | e ..02/01/2024 . [Moors & Cabot InC ..ooooforeeeiiiiiiiiiiiiis foeeiiiis 14,875 |, 15,000 ... 14,997 |, 14,999 [ oo o e e s 14,999 |...oeieiinnns (124)].cees (124)]-ceiiieee 92 |..03/15/2027 .
Santander Drive Auto Trust — 4.720%
802918-AD-4 .. | 06/15/27 ..o | e .02/02/2024 .| Goldman Sachs ..06/15/2027 .
816851-BG-3 .. | Sempra Energy  3.400% 02/01/28 .........coee | cnnnne ..07/08/2024 . |Morgan Stanley . ..02/01/2028 .
824348-BL-9 .. | Sherwin Williams Co  2.300% 05/15/30 ......|....... ..08/06/2024 . | Various ..05/15/2030 .
826418-BM-6 .. | Sierra Pacific Power Co  2.600% 05/01/26 .| ....... ..04/01/2024 . [Morgan Stanley ..05/01/2026 .
842400-GS-6 .. | Southern Calif Edison  2.850% 08/01/29 ... |....... ..03/13/2024 . |Citigroup Global Mkts ..08/01/2029 .
842400-GU-1 .. | Southern Calif Edison  2.250% 06/01/30 ... |....... .09/03/2024 . | Chase Manhattan ... ..06/01/2030 .
842400-HS-5 ...|Southern Calif Edison  5.850% 11/01/27 .. 02/16/2024 . |Morgan Stanley . .. 11/01/2027 .
842400-HU-0 .. | Southern Calif Edison  5.300% 03/01/28 .. ..01/18/2024 .|Various .... ..03/01/2028 .
842400-HiI-6 .. | Southern Calif Edison  4.900% 06/01/26 .. ..02/20/2024 . |Morgan Stanley . ..06/01/2026 .
842434-CZ-3 ...|Southern Calif Gas Co  5.200% 06/01/33 ... ..12/17/2024 .|Various .... ..06/01/2033 .
842587-D0-7 .. | Southern Co  4.850% 06/15/28 ............... ..03/19/2024 . |Morgan Stanley . ..06/15/2028 .
8426EP-AG-3 .. | Southern Co Gas Cap Corp  5.750% 09/15/33 |....... .07/24/2024 . ..09/15/2033 .
845437-BU-5 ...| Southwestern Elec Power ~ 5.300% 04/01/33 .| ....... ..00/04/2024 . [Various .......cccoeeeriien foueriiiiiiiiiiiiiiis foeeien 25,158 o 25,000 [ 24,968 [ 24,970 [ | T e e e ..04/01/2033 .
Stack Infrastructure LLC 144A  5.900% Toronto Dominion
85236K-AH-5 .. | 07/25/48 .......eeeeiiiieieece e s ..01/16/2024 . [Securities .......ccooeeesforrriiiiiiiiniiiiiis foeeiiiiens 24,800 |.......ce..... 25,000 |............. 24,453 | 28,496 |- e 9 e s [T FOURRROUR IR 24,505 |...ocoiiininnns 204 | 204 | 94 1..07/25/2048 .
Starwood Residential Mtg Trust 144A
855736-AA-0 .. | 1.219% 05/25/65 .....ccevveeeeeiiiiiiiieeeiiiiiee [ ..12/01/2024 . [Paydown .......cccoeeeeeeeefornniiiiiiiiiiiiiiis foeeiiiinn, 6,066 |................6,066 |.............. 6,071 |............... 6,067 | [ (D) e, [0 PP RPN 6,066 [...ooooiieiinnns fooeriiiiiiiiis | e, 43 |..05/25/2065 .
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Starwood Mtg Residential Trust 144A
85573J-AA-4 .. | 1.127% 06/25/56 .......evvvereeieiiiiiiiiiiiiiiiiins [ eeeeen .12/0172024 . [Paydown .....cooevvvvviiiiisoniiiiiiiiis e 8,857 |.ooeeeeeeees 8,857 [cuvvennnnnnnn 8,857 |..ooeeeiiis LR R R 25 PO R - S R 8,857 |oeveiiiiiiiiiiins e e e 66 |..06/25/2056 .
Starwood Mtg Residential Trust 144A
85573P-AA-0 .. | 1.162% 08/25/56 .......cevvveeeeveeeieiniiiiiniiinns [ eeeeens ..12/01/2024 . [Paydown ... ....10,085 |... .. 10,052 |.. ..10,085 |.... ..08/25/2056 .
871829-BS-5 .. | Sysco Corp  5.750% 01/17/29 .... ..05/20/2024 . [Various . . 15,312 14,968 ..01/17/2029 .
87264A-BF-1 .. | T-Mobile USA Inc  3.875% 04/15/30 ..07/17/2024 . |Various . . 37,825 ..04/15/2030 .
87264A-CY-9 .. | T-Mobile USA Inc  5.050% 07/15/33 .. ..12/18/2024 . |Various . . 19,841 ..07/15/2033 .
87264A-DC-6 .. | T-Mobile USA Inc  5.750% 01/15/34 ..07/08/2024 . |First Union .. . 10,405 ..01/15/2034 .
876030-AB-3 .. | Tapestry Inc  7.050% 11/27/25 .........ccooe | oo .01/24/2024 . [Citigroup Global Mkts . |. ..5,108 |... .. 11/27/2025 .
876030-AB-3 .. | Tapestry Inc ~ 7.050% 11/27/25 .........coooo| oo ..11/25/2024 . [Cal | 101.0000 ... ....10,100 |... ..11/27/2025 .
87612B-BU-5 .. | Targa Resources Ptrs LP 4.000% 01/15/32 .{....... ..09/30/2024 . [ Various 20,412 ..01/15/2032 .
87612G-AC-5 .. | Targa Resources Corp  6.125% 03/15/33 .....|....... ..03/11/2024 . [ Goldman Sachs .. ....10,470 |... ..03/15/2033 .
87612G-AE-1 .. | Targa Resources Corp  6.150% 03/01/29 .....{....... ..09/30/2024 . [First Union ...10,670 |... ..03/01/2029 .
Towd Point Mtg Trust 144A  3.250% 03/25/58
BINTOV-AA-T o | e [ ..12/01/2024 .| Paydown ......ovvvviinnnnes oernniinnnniiiiins feeeeeeeiiian 7,762 ..03/25/2058 .
Towd Point Mtg Trust 144A  2.918% 11/30/60
89179T-AA-2 .. | ... ..12/01/2024 . [Paydown ... 3,897 |... ..11/30/2060 .
89616T-AA-3 .. | Tricon Residential 144A  4.849% 07/17/40 . ..12/01/2024 . [Paydown . ..07/17/2040 .
90353D-Al-5 ...|UBS Comm Mtg Trust — 4.195% 08/15/61 ... ..12/01/2024 . [Paydown . ..08/15/2051 .
91324P-EH-1 ...|United Health Group Inc  4.000% 05/15/29 . ..12/05/2024 . [Various . ..05/15/2029 .
91324P-EJ-7 ...|United Health Group Inc ~ 4.200% 05/15/32 . |....... |.. 12/05/2024 . [Merrill Lynch ..05/15/2032 .
Deutsche Bank
91324P-ER-9 ...|United Health Group Inc  5.350% 02/15/33 . |....... ..12/05/2024 . |Securities Inc .... ..02/15/2033 .
92343V-GJ-7 ...|Verizon Comm Inc ~ 2.550% 03/21/31 ..........|....... ..01/16/2024 . [Barclays Capital . ..03/21/2031 .
92343V-GN-8 ...|Verizon Comm Inc ~ 2.365% 03/15/32 .......... [....... ..03/28/2024 . |Barclays Capital ..03/15/2032 .
Verus Securitization Trust 144A  3.142%
92537K-AJ-3 .| 11/26/59 ..oooooiiiiii .10/01/2024 . [Paydown ...........ccevvees .. 11/25/2059 .
Verus Securitization Trust 144A  0.918%
92538D-AA-7 .. |02/25/64 ..ooooeiiiiii ..12/01/2024 . [Paydown ............ceeeees ..02/25/2064 .
Verus Securitization Trust 144A  1.824%
92538G-AA-0 .. | 11/25/66 .....evvvvvreeiiiiiiiiiiiiiiiieieiiieeneinins [ eeeees ..12/01/2024 . [Paydown ............ceeeees ..11/25/2066 .
Verus Securitization Trust 144A  1.013%
92538K-AA-1 .. 00/25/66 .....ovvvvvviiiiiiiiiiiiiiieiieeeeeeeeee [ e ..12/01/2024 . [Paydown ............ceeeees ..09/25/2066 .
Verus Securitization Trust 144A  1.630%
92538M-AA=7 .. | 10/25/66 .....evvvvvrrrrriiiiiiiiiiiiiiiieereernneeans [ eeeees ..12/01/2024 . [Paydown ............ceeeees ..10/25/2066 .
Verus Securitization Trust 144A  1.820%
925380-AA-8 .. | 10/25/66 .....eevvvvrrriiiiiiiiiiiiiiiiieeieeenreinans [ eeeees ..12/01/2024 . [Paydown ............ceeeees ..10/25/2066 .
Verus Securitization Trust 144A  2.724%
92538W-AA=5 .. |01/25/67 ...evvvvvviiiiiiiiiiiiiiiiiiieeieeeeeeeeees ..12/01/2024 . [Paydown ............ceeeees ..01/25/2067 .
92553P-AP-7 ...|Viacom Inc ..11/15/2024 . [Barclays Capital . ..03/15/2043 .
92556H-AB-3 ...|Paramount Global 4.950% 01/15/31 ..02/08/2024 . [ Chase Manhattan ..01/15/2031 .
925650-AC-7 .. |VICI Properties LP  4.950% 02/15/30 ..07/24/2024 . | Goldman Sachs ..02/15/2030 .
925650-AD-5 ...|VICI Properties LP  5.125% 05/15/32 ..01/09/2024 . [Various .......... . . ..05/15/2032 .
94106L-BV-0 .. |Waste Mgnt Inc ~ 4.875% 02/15/29 ..04/16/2024 . [Barclays Capital . 35,000 ..02/15/2029 .
Wells Fargo Comm Mtg Trust  3.190%
94989D-AV-1 .. |02/15/48 .coovvviiiiiiiiiiiiiiiii ..12/01/2024 . [Paydown .. 106,290 ..02/15/2048 .
95000U-24-5 ...|Wells Fargo & Co  2.406% 10/30/25 ..........|....... .10/30/2024 . [Cal | , , ..10/30/2025 .
95000U-3E-1 .. |Wells Fargo & Co  5.574% 07/25/29 ..........|....... ..06/20/2024 . [Various .......ccooeveeeens fooveeeniniininninnnns e, 20,185 .o 20,000 ..07/25/2029 .
Western Midstream Prinrs LP 4.050%
958667-AC-1 .. |02/01/30 ..evvveveiiiiiiiiiiiiiiiiiiiieeieiiieeeeiees [ eeeees ..01/16/2024 . [Morgan Stanley ...........loeeeeeeeiiiiiiiiiiins |, 9,355 [cuvvveinnnnns 10,000 ..02/01/2030 .
Westlake Auto Receivable Trust 144A
96042V-AE-9 .. 14.310% 09/15/27 ..oevvvvviiiiiiiiiiiiiiiiiiieeeeeees [ ..10/30/2024 . |BNP Capital ..ooooooeveees |ooveeeeiinniinieinens |oeeeeeiennns 20,283 |...eueeenneee 20,300 )..ccceeennes 20,297 |............. 20,299 | e, (3] PR RTTTTTRTTTTN (3] R A 20,297 |.oooieiiiiiiiien o, QL)) (R 768 |..09/15/2027 .
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Westlake Auto Receivable Trust 144A
96042V-AE-9 .. |4.310% 09/15/27 .coovvviiiiiiiiiiiiiiiiiiiie e ..10/15/2024 . [Paydown ........ccovvvvvviii]orninniiiiininiinns o, 14,700 |t 14,700 |............. 14,69 |............. L 3{V[V N R AR R R RPPRRTPRRRRPPRR R V[V PP A R R 502 |..09/15/2027 .
Westlake Auto Receivable Trust 144A Mitsubishi UFJ Secs
96042X-AE-5 .. |5.410% 01/18/28 .......evvvemmminiininiiiiiiiiiiians [ oo .. 1073172024 .| Intl oo e 10,031 |.ooeeeeeens JUNVVV A 10,000 [...evvveennns L [VV[V[V N U FOPPPPR R RO PPRRTRRRRRPPRR RS 10,000 [vvveeeenenininns Joeeeeeieeieeeens 3 | 11 PO 4751..01/18/2028 .

Wiheels Fleet Lease Funding LLC 144A

96328G-AS-6 .. |5.800% 04/18/38 ...eeeevreieeeeeneeeeeeenes e ..12/18/2024 .| Paydown ... ..04/18/2038 .
Wiheels Fleet Lease Funding LLC 144A
96328G-BG-1 .. | 6.460% 08/18/38 ..12/18/2024 .| Paydown ... ..08/18/2038 .
969457-BY-5 .. |Williams Cos Inc ~ 2.600% 03/15/31 .. ..04/24/2024 . |Various .... ..03/16/2031 .
969457-BZ-2 .. |Williams Cos Inc  4.650% 08/15/32 .. ..03/13/2024 .| Chase Manhat tan ..08/15/2032 .
969457-CJ-7 ...|Williams Cos Inc ~ 5.650% 03/15/33 ..........|.eeenns ..07/23/2024 .| Various ..03/15/2033 .
Canadian Nat| Resources Inc  2.950%
136385-BA-8 .. | 07/15/30 ..06/24/2024 .| Goldman Sachs .. ..07/15/2030 .
29250N-BR-5 ...|Enbridge Inc  5.700% 03/08/33 ..11/14/2024 .| Various ..03/08/2033 .
29250N-BX-2 ...|Enbridge Inc  6.000% 11/15/28 .. ..03/27/2024 .| Goldman Sachs .. ..11/15/2028 .
775109-CH-2 .. |Rogers Comm Inc ~ 3.800% 03/15/32 .... ..01/03/2024 .| Chase Manhat tan ..03/15/2032 .
04686J-AG-6 .. | Athene Hldg Ltd  5.875% 01/15/34 .... ..08/14/2024 . |Various . ..01/15/2034 .
12661P-AB-5 .. | CSL Finance PLC 144A  4.050% 04/27/29 ..08/02/2024 .| UBK ...... .. 10, .. s ..04/27/2029 .
251526-CE-7 .. |Deutsche Bank NY ~ 2.129% 11/24/26 .. ..02/01/2024 .| Goldman Sachs . 150,000 |.. s . .. 11/24/2026 .
29446M-AH-5 ...|Equinor ASA  3.700% 04/06/50 ... ..02/08/2024 .| Goldman Sachs .. .. 10,000 |.. ..9,932 .9, N .(2,024)[. .(2,024) . ..04/06/2050 .
404280-BT-5 .. |HSBC Hldgs PLC ~ 4.583% 06/19/29 .. ..12/17/2024 . |Merrill Lynch .. .200,000 |.. .217 786 ..214,118 |. . (17,420)[. (17,420) ) ..06/19/2029 .
629470-BC-1 .. |NXP Funding LLC ~ 5.550% 12/01/28 . ..01/09/2024 . |Bank of America 10,820 10,816 |. ... (589)[. ... (589) ... 62]..12/01/2028 .
62954H-AV-0 .. |NXP BV 4.300% 06/18/29 ............ ..03/05/2024 . |Morgan Stanley . 23,878 23,850 |. L(1,773)[. .(1,773) . ..06/18/2029 .
78081B-AK-9 .. |Royalty Pharma PLC ~ 2.200% 09/02/30 ..11/12/2024 . |Various .... 43,874 43,984 |. N .(6,035) . ..09/02/2030 .
78081B-AP-8 .. |Royalty Pharma PLC ~ 3.350% 09/02/51 . . ..11/07/2024 .| Chase Manhattan .6,541 .6,585 |. N (27) . ..09/02/2051 .
822582-CH-3 ...|Shell Intl Finance Corp  3.250% 04/06/50 ..11/01/2024 .| Conversion 30,308 |.. .. . .. .. . A ...30,302 |.... e |es I ..04/06/2050 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 6, 928 729 7 148 827 7 022 571 7,019,626 5,247 5,247 7,024,873 (92,826) (92,826) 207 001 XXX
2509999997. Total - Bonds - Part 4 8,885,835 9,183,357 8,947,357 8,958,049 (10,080) 42,563 32,483 8,990,532 (101,379) (101,379) 232,916 | XXX
2509999998. Total - Bonds - Part 5 6,125,178 6,193,734 6,091,395 5,774 5,774 6,097,169 28,009 28,009 106,801 XXX
2509999999. Total - Bonds 15,011,012 15,377,091 15,038,751 8,958,049 (10,080) 48,337 38,257 15,087,701 (73,370) (73,370) 339,717 | XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

03209R-10-3 ... | Amphastar Pharms Inc ..12/31/2024 .| Various
043436-10-4 ... | Asbury Automotive Group . ..10/24/2024 .| Goldman Sachs ..
049904-10-5 ... Atrion COrp vevuuvevunveruierinieninienieenieennns [ eenenns ..07/02/2024 .| Various ....
062540-10-9 ... |Bank of Hawaii COrp .....eveeenveenneeenneennneennn [ vevnnns ..12/31/2024 .|Various ....
124805-10-2 ... [CBIZ INC .evvvvieiiiiiiiiiieiiiiiieee e | e ..11/25/2024 . |Various ....
126402-10-6 ...[CSW Industrials Inc ......cccevveeriiiinnceeans | eeeenne ..12/16/2024 . |Various ....
12685J-10-5 ...[Cable One Inc .. ..07/26/2024 . [Various ....
219798-10-5 ... [QuidelOrtho ..... ..05/22/2024 . |Various .
229899-10-9 ... | Cul len Frost Bankers ..02/23/2024 . |Various .
26969P-10-8 ...|Eagle Materials Inc ..12/10/2024 . |Various .
29109X-10-6 ...| Aspen Tech Inc . ..11/19/2024 . |Various .

.(1,509)[...........(1,500)|...
..... 3,332 |...
.. 11,015 |
...(8,318)[...

... 11,954 |

. (31,95)].

.(3,038)|.
..4,228 |.
.28,820 |.

30214U-10-2 ... |Exponent Inc ... ..12/10/2024 . |Pershing LLC . (423)).
302941-10-9 ... |FTI Consulting Inc ........oooeeeiiiiin [ e ..01/19/2024 . | Various . (14 545)f.... . (14 545) |... 14,787 |....
303250-10-4 ... [Fair 1saac & Co .ooouvvereeeeeniiiiieeceiiieceee | s ..12/05/2024 . | Various . 185,794 |....

32020R-10-9 ...|First Finl Bankshares Inc ............ccccceees [ oo ..10/24/2024 . [ Goldman Sachs ..
339750-10-1 ... | Floor & Decor Hldgs Inc . ..12/04/2024 . |Various ....
35138V-10-2 ... |Fox Factory Hldg Corp ... ..12/04/2024 .|Various .... .. 1,757.000 |...

39874R-10-1 ... | Grocery Outlet Hldg Corp ...ccvveveeeeiiiieeees [ ..10/23/2024 . [Various .......ccceeeenns |oeeeennn. 1,745.000

.. (35,783)f...

.. . (35,783)]....
......... (19,605)|......... (19,605))...cccuveeeeeeeins foiiees s
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-

CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual

Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity

fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
5018%K-10-3 ...|LCI Inds Inc ..07/19/2024 . | Goldman Sachs ...669.000 |... ... 74,919 ). .. 84,100 [.. 65,456 |ooeiiiiiiiiiiiis | 9,463 | 9,463 |...
562750-10-9 ...|Manhattan Assoc Inc ..12/06/2024 . | Goldman Sachs .62.000 . 14,845 13,350 .2,485 |. .12,360
57060D-10-8 ...|MarketAxess Hldgs Inc ..04/19/2024 . [Various . .48,900 65,598 .. 1,464
576485-20-5 ... |Matador Resources Co ..09/20/2024 . [Various . .75,210 79,604 ..3,138
607525-10-2 ... |Model N Inc ..04/10/2024 . [Various .... ....86,438 |... 78,286 |ovveeennnnnn 1,936 [ e [ 1886 [ 80,221 [ | 6,216 [ 6,216 |...
64115T-10-4 ...|NetScout Sys INC ....ccovvvvvviviiiiiiiiii [ ..02/14/2024 . [Various .... .... 30,469 |... .. 40,125 |.. ....(4,652)[...
655663-10-2 ... |Nordson Corp ........eeevvevveieieieeiiieieeiineeenes [ eeeeens ..12/19/2024 . [Various .... ... 20,261 ... 235,133 |oeeeee e (9,818) [ e [ (9,818) [ [0 25,315 [ e 3,946 [ 3,946 ...
682095-10-4 ...|Omega Flex Inc . ..12/30/2024 . [Various .... ... 13,487 |... .. 20,236 |.. ....(6,749)[...
73278L-10-5 ...|Pool Corp ..06/21/2024 . [Various .... 22,739 ). ...23,928 |.. ....13,960 [...
747316-10-7 ...|Quaker Chem Corp ..07/19/2024 . [Various .... ....62,101 ... .. 74,697 |.. ...10,859 ...
747587-30-3 ...|Qualys Inc ..12/10/2024 . [Various .... ... 49,813 ... .. 66,539 [..
82452J-10-9 ... |Shift4 Payments Inc ..03/06/2024 . [Various ....
82900L-10-2 ...| The Simply Good Foods Co ..07/25/2024 .| Various .... .
829214-10-5 ... | Simulations Plus Inc .. 07/19/2024 .| Goldman Sachs ..987.000
845467-10-9 ... | Southwestern Energy Co ..04/11/2024 .| Various .... 15 266.000
87874R-10-0 ...| TechTarget Inc ..11/20/2024 . [Various .... 671.000 |...
87874R-10-0 ...| TechTarget Inc ..12/02/2024 .| Conversion ... ...563.000 |...
88262P-10-2 ... | Texas Pacific Land Corp . ..11/22/2024 . [Various ..22.000 |...
88642R-10-9 ...| Tidewater Inc ..01/24/2024 . [Various ....
902673-10-2 ... | UFP Technologies Inc .. ..12/31/2024 . |Various ....
929236-10-7 ... | WiD-40 Co ..12/24/2024 . |Various .
763200-10-3 ... |Richelieu Hardware Ltd .. veeee [ 1272472024 . .. .
H8817H-10-0 ...| Transocean Ltd .........ccevvvvvvvvveeivnnnennnnnnes C...... ..10/02/2024 . [Various .......cooeeeeees |oveeenns 7,014.000 ... 30,959 | feveeeeennnn 5,352 fiiiiinnnnnnn 44,589 [ 10813 | e e 100813 e 86,352 [ e, (24,401)|......... (24,401))c0vveeniiiiiiiiiiiinn |oveeeees e
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 1,835,689 XXX 1,575,152 1,864,585 (289,433) (289,433) 1,675,152 260,537 260,537 7,404 XXX
5989999997. Total - Common Stocks - Part 4 1,835,689 XXX 1,575,152 1,864,585 (289,433) (289,433) 1,575, 152 260,537 260,537 7,404 XXX
5989999998. Total - Common Stocks - Part 5 1,208,376 XXX 1,163,932 1,163,932 44,444 44,444 2,251 XXX
5989999999. Total - Common Stocks 3,044,066 XXX 2,739,084 1,864,585 (289,433) (289,433) 2,739,084 304,981 304,981 9,655 XXX
5999999999. Total - Preferred and Common Stocks 3,044,066 XXX 2,739,084 1,864,585 (289,433) (289,433) 2,739,084 304,981 304,981 9,655 XXX
6009999999 - Totals 18,055,078 XXX 17,777,836 10,822,634 (299,513) 48,337 (251,176) 17,826,785 231,611 231,611 349,372 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign [ Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal [ (Decrease) | Accretion [Recognized| 13- 14) Value Disposal [ Disposal Disposal Year Dividends
U.S. Governments
912810-UC-0 .. [US Treasury Bond  4.250% 08/15/54 .... |....... ..08/08/2024 .|Bank of America ...........cccc.... .. 11/06/2024 .|Various .......cceeeeeeeeennn foevennnnnnens 210,000 [.eennnees 207,750 |eeevnnnnns 206,785 |.eevnennnnnn 207,757 |veeeeeeeeenneees foeeeeeeiis A PP IR [ PPN (ETRRRR ISPTRRN [C17))] T (73] T— 1,601 [
912820-JJ-1 ...[US Treasury Bond ~ 4.500% 11/15/33 .... |....... ..01/31/2024 .|Chase Manhattan ................... ..02/29/2024 . |Nomura Securities ........ |occcoveenrnns 155,000 |.......... 161,908 |.......... 157,815 [oennenneene 161,864 [.ooeevveeiieiiinn foeniieiieieee (3] F {23 ] U AR R (4,049)|........... (4,049)]..cccunnnnns 2,080 |ovevennnnnns 1,495
US Treasury Bond INFL IX 1.750%
912820-JY-8 .. [01/15/34 .oovvveiiiiiiiiiiiiiiiieeceinn [ e ..06/17/2024 .|Various .........cceeeevrvvinnnnnnns ..09/30/2024 .|Various .......cceeeevrevinnn fovvennnnnnnns 505,000 |..........501,183 |.......... 515,716 |.oevvennnnns 501,400
91282C-JZ-5 ...[US Treasury Bond ~ 4.000% 02/15/34 .... |....... ..06/13/2024 .|Various . ..11/19/2024 .|Various .... ...1,175,000 |....... 1,125,203 |....... 1,146,921 |......... 1,126,095 |....
91282C-LF-6 .. [US Treasury Bond  3.875% 08/15/34 .... |.......|..10/23/2024 .|Various . ..11/19/2024 .| Various .... ... 1,090,000 |.......1,081,067 |....... 1,062,621 |......... 1,081,114 |....
0109999999. Subtotal - Bonds - U.S. Governments 3,135,000 3,079,858 3,078,231
All Other Governments
77586R-AT-7 .. [Romania 144A  5.875% 01/30/29 ......... D......[..06/12/2024 .|Various . ..12/18/2024 .|Various .... ....30,000 |... ..29,906 |..... ...29,660 |.... ...29,920 |....
77586R-AU-4 .. [Romania 144A  6.375% 01/30/34 .. . |D......]..01/23/2024 .|Morgan Stanley ... ..04/08/2024 .|Various .... ... 24,000 |... ... 23,799 L. 24,210 ... ... 23,802 |....
Kingdom of Saudi Arabia 144A  5.750%
80413T-BH-1 .. [01/16/54 ..ovvvviiiiiiiiiiiiiiiiiiiiniciaanan D...... ..01/12/2024 .|Barclays Capital ................. ..04/02/2024 .|HSBC Securities Inc ......|ieeennns 200,000 |.......... 197,300 |..evennnns 195,500 |...ovunnnnns 197,309 )
0309999999. Subtotal - Bonds - All Other Governments 254,000 251,005 249,370 251,031 26 26 (1,662), (1,662), 4,273 379
U.S. Special Revenues
Fed Home Loan Mtg Corp Super Pool
31320Q0-Z-9 ...[#SD3457  4.000% 10/01/52 ....cevvvnvveee | eennnnn ..05/03/2024 .|Chase Manhattan ................... ..12/01/2024 . |Paydoun .....ovvnvvvviiinnnns fovviinnnnnnnns 19,117 ... 17,562 |oevveennnns 19,17 [ooeiiiinnnnns LT R VA ORI R 1,565 |oevveieiiiiiins e 1 O R NN P 2%
Fed Home Loan Mtg Corp Super Pool
313200-JL-8 .. [#SD8367  5.500% 10/01/53 ...oevvvnvvvenn [ eennnnn ..05/03/2024 .|Bank of America ...........ccceun. ..12/01/2024 . |Paydoun .....oevnvvviiinninns fovviinnnnnnnns 21,716 |........... 21,366 |..oovnnnnnn 21,716 [oeennnnne 21,716 [oveeeiiiiiiieeees [ fe LN R RN R 1T R N R R R 469 | 40
Fed Home Loan Mtg Corp Pool #RA7927
3133KP-YY-8 .. [4.500% 09/01/52 .....cevvvvrvviiirnnniniiiinn [ eennnnn ..05/03/2024 .|Barclays Capital .........ccceuns ..12/01/2024 . |Paydonn .....ovvvvvvviinnnnns fovviinnnnnns 15,141 | 14,244 |........... 15,141 | 15,141 [ [ LIS R (R -1 O Y N R NN 280 |eiiiiiee 23
Fed Nat| Mtg Assn Pool #310229  3.500%
313740-85-6 ...[08/01/43 ..eovvvniiiiiiiiiiiiiiiieneeeieninn [ eeeneen ..03/18/2024 .|Bank of America ...........cccceen. ..12/01/2024 . |Paydonn .....ovevnvvviiiinnns fooviininnnnns 4,99 |.....oovnnnn 4,582 |............ 4,969 [....oovvvnnnnns 4,969 |.oevviiiiiiiiin e [ R RN 2 O O AR KN T2 | 13
Fed Nat| Mtg Assn Pool #FS6786  5.500%
3140XN-RG-1 .. [02/01/54 .oevvvniiiiiiiiiiiiieciiieeeeceien [ eeeneen ..10/23/2024 . |Morgan Stanley ........ccceeevnnnnn ..12/01/2024 . |Paydonn .....ovvvnvvviiinnnns fooviinnnnnnnns 8,308 |....ounnnnnn 8,262 |....cuunnnn. 8,308 |....ovvunnnnns 8,308 [oveiiiiiiiinens [ 13N R A L O A RN A, 29
Fed Nat| Mtg Assn Pool #FS8600  6.000%
3140XQ-RIW-9 .. [07/01/54 ..ovvvvniiiiiiininiiiiiiiiiiniiiiinins [ eeennnn .. 10/23/2024 . |Morgan Stanley .......ccooeeeennnns .. 12/01/2024 . |Paydown ....ceveviiiiiinnnns fooviinnnnnnnns 2,605 |.uvuennnnns 2,645 | cuunnnnns 2,605 |..iiuennnnnnns 2,605 |.iivviiiiiiiiin foeeniiiiiiinnns (40)].cevvneniniiiinins foriiiiiiiinnnas (40)].eevvvnnniiiiinnn fooenniiiiiiiiinns o oo foviiiis L 10
0909999999. Subtotal - Bonds - U.S. Special Revenues 71,856 68,612 71,856 71,856 3,244 3,244 1,092 140
Industrial and Miscellaneous
Accenture Capital Inc  4.250% 10/04/31
00440K-AC-7 .. ..10/01/2024 .| JP Morgan ..12/17/2024 .|Chase Manhattan ..

00724P-AF-6 ..
03465E-AA-9 ..

03465J-AA-8 ..
036752-AZ-6 ..
036752-BC-6 ..

03740M-AD-2 ..

039482-AD-6 ..

039482-AE-4 ..
05526D-BY-0 ..

05555A-AD-7 ..

05593M-AD-5 ...

06406R-BV-8 ..

06406R-BW-6 ..

Adobe Inc  4.800% 04/04/29 ...

Angel Oak Mtg Trust 144A 1.068%
05/25/66 ...
Angel Oak Mtg Trust 144A 1.458%

09/25/66 ...
Elevance Health Inc

Elevance Health Inc
AON North America Inc

5.375% 06/15/34
4.950% 11/01/31
5.450% 03/01/34

Archer Daniels Midland Co  2.900%
03/01/32 e
Archer Daniels Midland Co  4.500%
08/15/33 e

5.834% 02/20/31 ...
5.820%

5.759% 07/15/57

BAT Capital Corp
Barclays Comm Mtg Trust
05/15/57

BMO Mtg Trust

Bank of NY Mellon Corp  4.975%
03/14/30 o
Bank of NY Mellon Corp  5.188%
03/14/35 i

..04/01/2024 .

..07/26/2024 .

.07/26/2024 .
.05/20/2024 .
..10/22/2024 .

..05/02/2024 .

..01/23/2024 .

..02/15/2024 .
..03/12/2024 .

..05/09/2024 .
.06/28/2024 .

..03/07/2024 .

..03/07/2024 .

Bank of America

Nomura Securities

Nomura Securities ..
Deutsche Bank Securities Inc
Morgan Stanley

Various

Various

Various
Bank of America

Barclays Capital
BMO Capital Markets
Bank of America

Bank of America

..08/02/2024

..12/01/2024

..12/01/2024

.. 12/13/2024

..10/29/2024

..04/23/2024

.|Various ....
. | Paydoun

. | Paydown .
.. 10/17/2024 .
.. 12/13/2024 .

.| Various

.|Barclays Capital

.. 12/05/2024 .
09/11/2024 .

..08/22/2024 .

.. 12/17/2024 .

Various ....
Citadel Securities

.| Chase Manhattan ..
..05/14/2024 .

Goldman Sachs

Various
Barclays Capital .

Morgan Stanley

Chase Manhattan

...34,916

........... 44,824

............ 8,625

............ 5,000

............ 5,000
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1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
BANK 2024-BNK47 144A  5.716% 06/15/57
06540G-AV-0 .. [ .eeeeeeeiiiiiiii ..06/11/2024 .|First Union .....cooooeenniiniiins .. 12/05/2024 .| Various ........ccceeeviiiinn fooreiiiiiinnns 80,000 |........... 82,397 |t 84,600 |............. L7283 /A PO (£S))] FOSR (/4°))] SRR R AR 2,22 |oeeeieens 2,292 [ 2,075 |oeeeieiiiiees 318
Barclays Conm Mtg Trust — 5.419%
07336V-AU-5 .. [02/15/57 ooooieiiiiiiiiiiiiiiii e ..01/29/2024 .|Barclays Capital ................. ..04/02/2024 . |Barclays Capital ......cc. |ooeeeeeiiiiis 25,000 |.oeeeennns 25,749 |........... 25,366 ... 25,740 |ooooiiiiiiiiiiiin [ ()] R ()] S FPRRRRRRI R [E3] . (KIL3] P P 53
Barclays Conm Mtg Trust  5.403%
073360-BA-6 .. [09/15/57 ..oooveiiiiiiiiiiiiiiiiiiii e ..08/08/2024 .|Barclays Capital ................. ..10/23/2024 .|Barclays Capital ......... |oooeeeiiiiiis 55,000 |...ccennnn 56,648 |........... 57,019 |............. 56,628 |..eevvvvieiiiiiinns [ (20)] SR R [20)] SRR R RN 390 [cevviiiiiiianns U A, (SIS P 231

BlackRock Funding Inc  4.900% 01/08/35
09290D-AJ-0 .. | ...
097023-CN-3 ...|Boeing Co  2.950% 02/01/30
097023-Cli-3 .. |Boeing Co  5.805% 05/01/50 ...
097023-CX-1 .. |Boeing Co  5.930% 05/01/60
097023-DJ-1 .. |Boeing Co 144A  6.298% 05/01/29 ..

..07/17/2024 .|Bank of America ..... ... |..10/31/2024 .|Morgan Stanley .
.09/16/2024 .| Various . 10/23/2024 . [ Chase Manhattan
..03/04/2024 . [Various . ..10/22/2024 . | Var ious
....... ..02/08/2024 .| Chase Manhattan ..10/09/2024 .| Various ........cceeeeieiinn |oonn
....... ..04/29/2024 . [Bank of America ..10/07/2024 .[Citadel Securities ....... |....
097023-DR-3 ...|Boeing Co  6.388% 05/01/31 .....eeeeees | aunenns ..04/29/2024 . [First Union ..10/09/2024 . [ Goldman Sachs ..
097023-DS-1 .. |Boeing Co  6.528% 05/01/34 ... R ..04/29/2024 . | Chase Manhattan .. ..06/05/2024 . | Var ious
103730-CA-6 .. |BP Cap Mkts America  5.227% 11/17/34 |....... .. 1172072024 . [Various ..........ccceeuverieeiinnnns .. 12/17/2024 .| Various .......ccceeennnnnns

BRAVO Res Funding Trust 144A  5.108%

10569J-AA-8 .. |07/25/62 ......eevvveeeeiiiiiieeeeciiieeeee [ ..08/27/2024 . [G Clarke ........ccovvveeeiiinnnnnns ..12/01/2024 . [Paydown .......ccevveeeennnne
Bristol Myers Squibb Co  5.200%

110122-EH-7 .. | 02/22/34 ..o [ ..02/14/2024 . [Citigroup Global Mkts ........... ..08/16/2024 .[First Union ...

Brooklyn Union Gas Co 144A  6.388%

114259-AX-2 .. | 09/15/33 .
125523-CT-5 ...| CIGNA Corp ~ 5.000% 05/15/29 ..
126650-CZ-1 .. | CVS Health Corp  5.050% 03/25/48 .
126650-DP-2 .. | CVS Health Corp  2.700% 08/21/40 . .05/02/2024 . RBC ...
14040H-DC-6 .. | Capital One Finl Co  7.624% 10/30/31 .09/25/2024 . |Various .
14040H-DF-9 .. | Capital One Finl Co  6.051% 02/01/35 |....... ..01/29/2024 . [Morgan Stanley ...
Celanese US Hldgs LLC ~ 6.550% 11/15/30
150890-AX-2 .. | eeveeieiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | ..11/07/2024 .| Various ..11/26/2024 . |Barclays Capital ....
161175-BL-7 .. |Charter Comm LLC ~ 5.375% 05/01/47 ... .05/02/2024 . | Chase Manhattan 06/03/2024 .|HSBC Securities Inc
161175-BS-2 .. | Charter Comm LLC  5.125% 07/01/49 ... .03/07/2024 . |Goldman Sachs ..... 05/20/2024 .|Various ...............
161175-BV-5 .. | Charter Comm LLC ~ 3.700% 04/01/51 .. ..02/29/2024 . Fuji Securities Inc. 07/09/2024 .|HSBC Securities Inc
161175-BY-9 .. | Charter Comm LLC ~ 3.850% 04/01/61 ... |.......|..02/09/2024 .|Barclays Capital . ..11/08/2024 .|Various ....
161175-CA-0 .. | Charter Comm LLC ~ 3.900% 06/01/52 .... |....... ..02/20/2024 . | Goldman Sachs

....... ..07/15/2024 .[First Union
.02/05/2024 .| Chase Manhattan
.06/03/2024 .| Goldman Sachs

..08/22/2024 .| Various
12/13/2024 . |Merrill Lynch ..
..11/15/2024 .|Bank of America
..12/18/2024 .[Call 65.5540 .
12/17/2024 . | Chase Manhattan ..
..02/09/2024 .|Morgan Stanley ....

..12/17/2024 .| Various ....
161175-CR-3 .. | Charter Comm LLC ~ 6.550% 06/01/34 .... |....... ..07/26/2024 . [Various ..........ccccomeeerrnnns ..12/18/2024 . [Various ...........cccceeens
Cheniere Energy Inc 144A  5.650%
16411R-AL-3 .. | 04/15/34 ....oveiiiiiiiiiiecieieeeeeees [ ..03/05/2024 . |Goldman Sachs ...............cceee. ..04/22/2024 . [Bank of America ...........

17275R-BV-3 .. | Cisco Sys Inc ~ 5.350% 02/26/64 ........ [....... ..02/21/2024 .|First Union
172967-PF-2 .. |Citigroup Inc  5.174% 02/13/30 ........ [....... ..02/06/2024 . [Citigroup Global Mkts
174610-BF-1 .. | Citizens Finl Group ~ 5.841% 01/23/30 |....... ..01/22/2024 .| Various

..12/17/2024 .|Morgan Stanley .
.. 11/12/2024 . | Var ious

.. 11/25/2024 .
174610-BG-9 .. |Citizens Finl Group  6.645% 04/25/35 |....... ..06/12/2024 .[Citigroup Global Mkts ... ..11/26/2024 . |Various ....
Columbia Pipeline LLC 144A  5.681%
19828A-AC-1 .. | 01/15/34 .ooveiiiiiiiiiieeecieeeeee [ ..02/21/2024 . [Various ..........cccceeueeeeiinnns .. 12/17/2024 . [Various ............ccceeees
Columbia Pipelines LLC 144A  6.036%
19828T-AB-2 .. | 11/15/33 O ..05/02/2024 . [ Chase Manhattan ..12/03/2024 . |Goldman Sachs ..

20030N-EK-3 .. | Comcast Corp  5.650% 06/01/54 ..
200340-AWl-7 .. | Comerica Inc ~ 5.982% 01/30/30 ..

20826F-BJ-4 .. | ConocoPhi | lips Co  4.700% 01/15/30 ...
Consolidated Edison Co NY Inc ~ 5.375%

.05/20/2024 . [Citigroup Global Mkts
.07/09/2024 . [First Union .............
..11/25/2024 .| Toronto Dominion Securities .

12/13/2024 .|Merrill Lynch
12/19/2024 . |Morgan Stanley .
..12/17/2024 .| HSBC Securities Inc

209111-GH-0 .. | 05/15/34 ..ovvviiiiiiiiiiiiiiiiieieeeciies [ eeeees ..05/06/2024 . [Citigroup Global Mkts ........... ..00/17/2024 . [BNP Capital ................
CoreBridge Finl Inc 144A  6.050%
21871X-AQ-2 .. [09/15/33 ..evviriiiiiiiiiiin [ eeeeees ..05/02/2024 . [First Union .....cccoovvvinnnnnnns ..06/17/2024 .|Citigroup Global Mkts ...

21871X-AS-8 .. | CoreBridge Finl Inc  5.750% 01/15/34 |....... ..03/06/2024 . [Various ......ccceeeeiiveiieennnnns .. 12/13/2024 . [Various .........ccccuueee...
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
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Crown Castle Intl Corp  4.300%
22822V-AL-5 .. [02/15/29 ..oeieiiieieeee e [ e ..02/06/2024 .|Morgan Stanley ...........cceeennnn ..06/20/2024 . JUBK ...eeeeeeeeiee e [oeeeeniies 6,000 [...cceeeeeee 5,738 |eeveeneee . 5747 | 5,755 |eeeeeeeeeeeenn feeeeeeeeiis LA TR I A7 [ e oot [£:))] PO [£:))] FUPT 29 | 124
Crown Castle Intl Corp  5.600%
22822V-BD-2 ...[06/01/29 .eeveeeiieeiieee e [ e ..01/16/2024 .|Goldman Sachs .. .. 12/02/2024 .|Goldman Sachs .. 5,000 |............ 5,079 ... 5,088 |....
25278X-AV-1 .. [Diamond Energy Inc  6.250% 03/15/33 . .08/06/2024 .|Merrill Lynch .... 10/28/2024 .|Citadel Securities . 5,000 .5,317 |
25278X-AY-5 .. [Diamond Energy Inc ~ 5.150% 01/30/30 . .04/09/2024 .|Citigroup Global Mkts 04/30/2024 .|Goldman Sachs .. .10,000 ..9,983 |.
25278X-AZ-2 .. [Diamond Energy Inc  5.400% 04/18/34 . ..04/09/2024 .|Citigroup Global Mkts 10/18/2024 .|Morgan Stanley . .10,000 ..9,969 |. -
254709-AT-5 .. [Discover Finl Svs  7.964% 11/02/34 .. ..09/23/2024 .|Citigroup Global Mkts 11/08/2024 .|Chase Manhattan .. N . 5,847 |. (1))
26441C-CC-7 ...[Duke Energy Co  4.850% 01/05/29 ....... |....... ..01/02/2024 .|First Union ..04/24/2024 .|Citigroup Global Mkts ... |.... .. 39,95 |.... ....(1,003)|.
26441C-CE-3 ...[Duke Energy Co  5.450% 06/15/34 ....... |....... ..06/05/2024 .|PNC Securities Inc .... ..09/25/2024 .|Various .......cceeereeeee
26441C-CF-0 .. [Duke Energy Co  5.800% 06/15/54 ...... |....... ..06/05/2024 .|PNC Securities Inc .... ..12/18/2024 .|Citadel Securities ....... |....
ERAC USA Finance Co 144A  5.000%
26884T-AY-8 .. [02/15/29 ....cevvvviiiiiiiiiieiiiiiinineeees [ e ..02/05/2024 . |First Union ......coovvnnniiiininnnn ..03/13/2024 .|Citadel Securities .......
Toronto Dominion
281020-BB-2 .. [Edison Intl Inc ~ 5.250% 03/15/32 ..... |....... ..10/31/2024 .|Barclays Capital ...........cc..... .. 12/17/2024 .| Securities .......ccccuunnns
Energy Transfer Equity  5.550%
20273V-AY=6 .. [05/15/34 ...oovvviiiiiiiiiiieeieeiiieees [ e ..01/10/2024 .|Citigroup Global Mkts ... ..03/13/2024 .|Morgan Stanley .
316773-DL-1 .. [Fifth Third Bancorp  5.631% 01/29/32 |....... ..01/22/2024 .|Morgan Stanley ..04/24/2024 .|Goldman Sachs ..
373334-KW-0 .. [Georgia Power Co  5.250% 03/15/34 .... |....... ..02/20/2024 .|Chase Manhattan ................... ..07/29/2024 .|Various ........cceeveeuunnes
Glencore Funding LLC 144A  6.375%
378272-BP-2 .. [10/06/30 ..euvvviviiiniiiiiiiiiinieeceinies [ eeenenn ..10/24/2024 .|Citigroup Global Mkts ........... ..12/17/2024 .|Chase Manhattan ...........
Glencore Funding LLC 144A  5.634%
378272-BU-1 .. [04/04/34 .....covvvniiiiiiiinieiiiiiinieneeees [ eeenenn ..08/07/2024 .|Various .........ceeeevrvvinnnnnnnns ..12/17/2024 .|Chase Manhattan ...........
Goldman Sachs Group Inc  5.016%
38141G-B7-8 .. [10/23/35 ..ovviviiiiiiiiiiieiieciinieees [ e .. 10/24/2024 .| Various . |..12/17/2024 .| Goldman Sachs
404119-CT-4 .. [The Health Care Co  5.450% 04/01/31 . .02/20/2024 .|Barclays Capital ... ..12/17/2024 .|Bank of America
404119-CU-1 .. [ The Health Care Co  5.600% 04/01/34 . .02/20/2024 .|Citigroup Global Mkts 12/17/2024 .|Various .......
404121-AK-1 .. [HCA Inc  5.450% 09/15/34 ......ccovveeees | eevnnnn ..08/07/2024 .| Chase Manhattan ..12/13/2024 .|Morgan Stanley .
42824C-BV-0 .. [HP Enterprise Co ~ 5.000% 10/15/34 .... |....... ..09/12/2024 .|Fuji Securities Inc. . . [..11/20/2024 . [BNP Capital ..........c..... [oons
440452-AK-6 .. [Hormel Foods Corp ~ 4.800% 03/30/27 ... |....... ..03/05/2024 .|First Union . |-.08/06/2024 .|Citigroup Global Mkts ... |....
444859-CA-8 ...[Humana Inc  5.375% 04/15/31 ....ccooeees | eennnnn ..03/11/2024 .| Goldman Sachs . |..10/21/2024 .|Citadel Securities ....... |....
458140-CL-2 .. [ Intel Corp  5.150% 02/21/34 ............ |.ceeees ..02/15/2024 .|Bank of America .. . |--12/04/2024 .| Various ..........cceeeeennns |oeee
458140-CM-0 .. [ Intel Corp  5.600% 02/21/54 ............ |eeveenn ..02/15/2024 .|Chase Manhattan ................... ..04/15/2024 .|Morgan Stanley ............
InterContinental Exchange Inc ~ 5.250%
45866F-BA-1 .. [06/15/31 ..evvvvniiiiiiiiiiiiiiinien i [ eeeeeen ..05/06/2024 .|Bank of America ...........ccccen. ..07/09/2024 .|Merrill Lynch .............
46647P-EC-6 .. [ JPMorgan Chase & Co  5.336% 01/23/35 |....... ..01/30/2024 .|Bank of America .. ..12/17/2024 .|Chase Manhattan ..
49456B-AZ-4 .. [Kinder Morgan Inc ~ 5.100% 08/01/29 .. .07/22/2024 .| JP Morgan ....... 08/29/2024 . |Various
502431-AS-8 .. [L3Harris Corp  5.050% 06/01/29 .03/11/2024 .| Chase Manhattan .. 09/09/2024 .|Citadel Securities .
502431-AU-3 ...[L3Harris Corp  5.350% 06/01/34 .03/11/2024 .|Bank of America ..... 12/30/2024 .|Citadel Securities .
55261F-AR-5 .. [M & T Bank Corp  5.053% 01/27/34 . .02/07/2024 .|Citigroup Global Mkts 07/02/2024 .|Various ....
55261F-AS-3 .. M & T Bank Corp  7.413% 10/30/29 . .09/09/2024 .| Various ............... 10/07/2024 .|Various ....
55336V-BX-7 .. [MPLX LP  5.500% 06/01/34 ....evvvvennnn | evvnnnn ..05/15/2024 .|Fuji Securities Inc. . .. 12/04/2024 .|Goldman Sachs ..
WarnerMedia Hidgs Inc  5.050% 03/15/42
55903V-BD-4 ...[.ceiiiiiiiiiiiii e [ ..08/01/2024 .|Bank of America ...........ccccce.. ..12/16/2024 .|Chase Manhattan ...........
WarnerMedia Hldgs Inc  5.141% 03/15/52
B5903V-BE-2 .. [ .eeerrriiiiiiiii e [ .. 10/17/2024 . |Various .......cceeeueeeeeennnnnnes ..12/10/2024 .|Various .........ceeeeeeenee
Microchip Technology Inc  5.050%
595017-BL-7 .. [02/15/30 eeveeeeeeeeeeee e eeeeeen [ eevnenn ..12/11/2024 .|Chase Manhattan ................... ..12/17/2024 .|Chase Manhattan ...........
61747Y-FL-4 .. [Morgan Stanley  5.466% 01/18/35 ...... |....... ..01/16/2024 .|Morgan Stanley .......c.cceevuneen ..02/23/2024 .|Citigroup Global Mkts ...
National Retail Props  5.500% 06/15/34
B37TA1T-AT-3 .. [ ceeeeeee e [ ..08/23/2024 .|Various ........cceeeeeriiiinnnnnnnns ..11/12/2024 .|Bank of New York ......... |oeceeveeinnns 10,000 |........... 10,094 |........... 10,074 |.........e.e. . O N R AR R NN [R15))] P [R15)] F 1 I 66
National Rural Utilities  5.000%
63743H-FP-2 ...[02/07/31 ..vvvveiiiiiiiiiiniiiiiiiiiininiiinins [ eeennnn ..01/24/2024 .| Chase Manhattan ................... ..06/11/2024 .]Various .......ccoeeeeviiiinn fovvinnnnnnnnns 25,000 |........... 24,934 |........... 24,8% [............. 24,937 oo o LI P AT PPTITIN LI PPN FTTTTUUPTTIN (73] T (3] T M|,
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65473P-AQ-8 .. [NiSource Inc ~ 5.350% 04/01/34 ......... ..05/02/2024 .| Various ..10/08/2024 .| Various .........cceeeunnnns ....30,000 |........... 29,779 ) T < N ...29,788 |.... .1,385 |.... ...855 [...

67021C-AV-9 .. |NSTAR Electric Co  5.400% 06/01/34 .. ..05/20/2024 . |Bank of America .. ..09/05/2024 . Keybanc Capital Markets ..10,000 |............ 9,985 ..10,580 |.... .. 9,986 |.... ... 156 |...
Occidental Pete Corp  6.625% 09/01/30
B74599-ED-3 .| .eooiiiiiiiiiiiiiiiee e [ e .. 11/04/2024 . [Various ..........cccceoeeeerrnnns .. 12/16/2024 . [First Union ....cccoeeeiiis |ooiinnnnenne 10,000 |........... 10,530 |........... 10,532 [oooennnees 10,520 [oeeeeeiiiiiiiees oo [R0)] PO RPN [R0)] PR FETTROTUPRRTTT RRTROORN 12 [t L2 IO 195 | 118
Oglethorpe Power Corp 144A  5.800%
677050-AV-8 .. | 06/01/54 ......ovveeeiiiiiiiiieieiiiieeeeeees [ eeeens ..06/18/2024 .[RBC ...eoveiiiiiiiiieii i ..11/25/2024 . [Bank of New York ......... |occccoereernne 5,000 [o.occonneen 4,987 | 5,114 [ 4,987 eeeeeiiiiiieeeees e [ e e e e 127 | 127 |t 125 |
682680-CD-3 .. |ONEOK Inc  4.750% 10/15/31 .....ccvvees | uenenns ..09/10/2024 . [ Goldman Sachs .. .. 12/17/2024 . | Var ious ..15,000 |...

....15,000 |...
....10,000 |...
.20,000

. |..12/18/2024 .|Morgan Stanley .
..07/17/2024 .| Various
08/02/2024 .|Bank of America

68902V-AR-8 .. | Otis Worldwide Corp ~ 5.125% 11/19/31
693475-BJ-3 ...|PNC Bank Corp ~ 6.037% 10/28/33 ...
693475-BV-6 .. | PNC Bank Corp ~ 5.300% 01/21/28 .

..11/12/2024 .|Morgan Stanley
..03/08/2024 .| Goldman Sachs
.01/17/2024 .[PNC Securities Inc .

693475-Bli-4 .. |PNC Bank Corp  5.676% 01/22/35 . .05/02/2024 . |Various . 08/02/2024 .| Goldman Sachs .. .20,000

693475-CA-1 .. |PNC Bank Corp  4.812% 10/21/32 . ..10/16/2024 .[Citigroup Global Mkts ... ..12/17/2024 . [Merrill Lynch .. ...30,000 |...
Pacific Gas & Electric Co  4.550%

694308-JM-0 .. | 07/01/30 oo eeeieeeeee [ eeeens ..01/18/2024 .|Goldman Sachs ..........ccceees ..10/03/2024 . Merrill Lynch .......ccccee |oovuiennnanne 5,000
Pacific Gas & Electric Co  5.900%

694308-KG-1 .. | 06/15/32 ....evveeeeeiiiiieneeciiiieeeeees [ eeeens ..07/10/2024 .[RBC ...evveiiiiiiiiiee e ..10/31/2024 .[Citigroup Global Mkts ... |....cccocce.n. 5,000
Pacific Gas & Electric Co  6.150% State Street Broker Sves

..09/12/2024 .
.[Morgan Stanley .
.|Various .

694308-KJ-5 .. | 01/15/33 eeeviiiiiiie | ..05/22/2024 . [First Union
718172-DH-9 .. |Philip Morris Intl  5.125% 02/13/31 . .02/09/2024 . [Barclays Capital .
718547-AR-3 .. |Phillips 66 Co  5.300% 06/30/33 .. .02/26/2024 . JP Morgan ....

..5,000 |...
.10,000
. 35,000

718547-AU-6 .. [Phillips 66 Co  5.250% 06/15/31 ...... ..09/09/2024 .| Toronto Dominion Securities ... |..12/13/2024 .|Various .... ..25,000 ...
Prestige Auto Rec Trust 144A  4.560%

741138-AC-1 .. | 02/15/29 ... [ TSR ..09/10/2024 . [ Chase Manhattan ..10/30/2024 . [BMO Capital Markets ... ...20,000 |...
Prologis US Logistics

74350L-AA-2 .. |5.250% 04/01/29 .....oevviiiiiiniiiiieiiiiins | eeeens ..02/29/2024 . [First Union ....cceevviiiiininnnns ..07/09/2024 . [Barclays Capital ......... |.ccoueenenne 5,000
Public Svc Elec & Gas  5.450% 03/01/54 Deutsche Bank Securities

TA4560-CR-5 ...[ cooeeeeiiiiii ..02/28/2024 . [P Morgan ..........cccvveiniinnnnns L 12/18/2024 | INC e | 5,000
Public Svcs Enterprise Group  5.200%

..08/30/2024 .| Various

T44573-AY=2 .. | 04/01/29 ..evvviiiiiiiiiiiicciiee .
..12/17/2024 .|Morgan Stanley .

756109-BT-0 .. |Realty Income Corp  4.900% 07/15/33 .
Reinsurance Group Inc  5.750% 09/15/34

..03/25/2024 .|Barclays Capital .
..03/11/2024 . [Various .

....10,000 |...
..25,000 |...

759351-AS-8 .. | .eeeiiiiiiieeiiiiie e [ ..05/08/2024 . [Bank of America ................... ..08/14/2024 . [Various ........cccovueeees |oennnnnnnn. 20,000

776696-AH-9 .. |Roper Inds Inc  4.750% 02/15/32 ...... |....... ..08/19/2024 . [Bank of America .. 12/17/2024 . | Var ious ....40,000 |...

828807-DY-0 .. | Simon Prop Group LP  4.750% 09/26/34 |....... ..09/23/2024 . [PNC Securities Inc . ..12/17/2024 . [Bank of New York . R ....35,000 |...

83444M-AE-1 .. | Solventum Corp 144A  5.450% 03/13/31 |....... ..05/22/2024 . [RBC ...evvveiiiiiiiiieiiiiei .. 12/17/2024 . [Barclays Capital ......... |.occoeeeenne 15,000
Southern Calif Edison ~ 5.950% 11/01/32

842400-HT-3 .. [.eeeeeeeeee ..02/20/2024 .| Jefferies ......ccccvvuriiininnnnns .. 11/01/2024 . [Bank of America ........... |occcoeeieenn. 15,000 |........... 15,624 |........... 15,818 |..oveeeennn 15,583 |ooeeeiiiieeiis o (L) R A [ O P R 235 [oeieeiiiiiees XS] R 900 [ouvvevrananns 275
Southern Calif Edison  5.200% 06/01/34

842400-HZ-9 .. [.eeeeeee ..01/08/2024 .| JP Morgan .......ccceeeuuunnnnnnnnnne ..10/16/2024 .| Various .......ccoceeeiiiiien foereeennnnnnns 45,000 |........... 44,956 |........... 46,705 |............. 44,956 | e e L b e [ 1,749 | 1,749 [ 1,661 |
Southern Calif Edison  5.150% 06/01/29

842400-JC-8 .. [.eeeeeeeeeeeee e ..02/27/2024 .|Fuji Securities Inc. ............ .. 10/22/2024 .| Various .......ccoceeeiiiiinn foereeennnnnnns 25,000 |........... 24,989 |........... 25,244 [..oennnnnnnne R P P P RN 255 [oiieeiiiiieens 255 [ouiieeeiiis 555 [cuveeiiiiiiin,
Southern Calif Edison  5.750% 04/15/54

842400-D-6 .. [.oeeeeeeeeee e s ..03/26/2024 .|BNP Capital .....ccocounnnnnnnnnnne ..11/21/2024 . |Morgan Stanley ............ |.eeeeeeeeins 5,000 [oeevevvnnns 5,016 ..ot 5,047 |ovvvvriinnnns L P P ) U F 728 R K72 R AL R 22
Southern Calif Edison  5.450% 06/01/31

842400-JE-4 .. [.oeeeeee ..05/06/2024 .|Citigroup Global Mkts ........... ..08/20/2024 .|Citadel Securities .......|............. 10,000 |............ 9,995 [.ooeennnnn 10,432 |ovvveveiennns 9,995 | o e e e e X7 AR X7 R 154 |

B42434-DA-T .| eeeeiiiieee et [ ..03/26/2024 . [Bank of America ... [-.12/06/2024 . |Various ....

842587-DT-1 .. | Southern Co  5.700% 03/15/34 .......... |.eeeens ..02/26/2024 . [Bank of America ... [--10/30/2024 . |Various ....

842587-EA-1 .. | Southern Co  4.850% 03/15/35 ........... | .eeeees ..09/04/2024 . [Fuji Securities Inc. ............ ..12/13/2024 . | Var ious
Starwood Residential Mtg Trust 144A

855736-AA-0 .. | 1.219% 05/25/65 .......coeevicuriniinniiinins | eeeens ..07/26/2024 .[Citigroup Global Mkts ........... ..12/01/2024 . Paydoun

87264A-DM-4 .. | T-Mobile USA Inc  4.700% 01/15/35 .... |....... ..09/23/2024 . [First Union ...ccveeeeeeennnnee.. ..12/17/2024 .| Chase Manhattan ........... |............... 5,000 |............ 4,98 ... 4795 e 4,993 | [ e e | i e (198)]...cceee... (198)]. e 54 e
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876030-AE-7 .. [Tapestry Inc ~ 7.700% 11/27/30 ......... ..03/27/2024 .|Chase Manhattan .. ..11/07/2024 .| Chase Manhattan 05,000 [ouueriennn 5,347 o 5,124 | 5,320 |.... ...(26) .. (197)].... ... (197)f. ...365 |...
876030-AE-7 .. [Tapestry Inc ~ 7.700% 11/27/30 ......... ..01/24/2024 .| P Morgan .. 11/25/2024 .| Call 101.0000 . ..5,000 [...ounnn.... 5,242 5,218 ... ... (24) .. (218)].... ... (218)]. ... 433 |...
Targa Resources Corp  5.500% 02/15/35
B7612G-AK=7 .. [ ceeeeereiiiiiiiiieerc i [ ..09/13/2024 .|Deutsche Bank Securities Inc .. |..11/14/2024 .|Goldman Sachs .. ....5,187 .. 5,185 [.... .(2) ...(192)].... e (192)].
883391-AB-2 .. [Williams Co Inc ~ 4.900% 03/15/29 ..... |....... ..01/02/2024 .|Citigroup Global Mkts ........... ..03/25/2024 .| Various ... 19,968 .. 19,968 |.... .. (160)|.... ... (160)[.
89788M-AR-3 .. [Truist Finl Corp  5.435% 01/24/30 .... |..eevni |- 01/22/2024 .|Bank of New York . ..02/07/2024 .|First Union . ... 15,000 L (2)].... .
902494-BM-4 ...[Tyson Foods Inc ~ 5.700% 03/15/34 . .02/28/2024 .|Morgan Stanley 11/15/2024 .|Various .... .9,982 |.. .338 |.
90353T-AP-5 ...[Uber Tech Inc ~ 4.800% 09/15/34 . .09/04/2024 .|Morgan Stanley 12/06/2024 .| UBS Securities . 09,993 |..
91159H-J0-4 ...[US Bancorp  5.384% 01/23/30 ..01/18/2024 . ..01/22/2024 .|Chase Manhattan .. ...20,000
United Health Group Inc  5.875%
91324P-ES-7 ...[02/15/53 ..oiiiiiiiiiiiiiiieeeinieen [ e ..11/06/2024 .| Goldman Sachs .. .. 12/05/2024 .|Chase Manhattan .. o 5,192
United Heal
91324P-FC-1 ...[04/15/54 ..oovvvviiiiiiiiiiiiiiviiineees [ e ..03/19/2024 .|Bank of America ...........ccccuns ..12/18/2024 .|Citadel Securities .......|..ccoveeennnns 5,000 |oeeveunnnnns 4,986
United Health Group Inc ~ 4.950%
91324P-FH-0 ...[01/15/32 .oovvvriiiiiiiiicieceinn [ e ..07/23/2024 .|First Union .... ..12/17/2024 .| Goldman Sachs .. 24,943
United Heal
91324P-FM-9 ...[07/15/64 . .ovvveiiiiiiiiiiiiiii i [ e ..07/23/2024 .|First Union .....cccovvenniiiinnnnnn .. 12/05/2024 .|Citadel Securities .......|.cccooeeennnns 5,000 |oeeeuunnnnns 4,970
Verus Securitization Trust 144A
92538U-AA-9 ...[4.130% 02/25/67 .......ovvvrvviiiininiiniiiinn [ eennnnn ..07/26/2024 .|Barclays Capital ..........cce... ..12/01/2024 . |Paydonn .....ovvvvvviiinnnns fooviininnnnns 3,643 |......oeeens 3,436
925524-AX-8 ...[Paramount Global 6.875% 04/30/36 .... |....... ..08/27/2024 .| Various ..11/07/2024 .|Barclays Capital .... ... 15,104
92556H-AB-3 ...[Paramount Global 4.950% 01/15/31 ... |....... ..08/06/2024 .|Citigroup Global Mkts ... ..11/07/2024 .|Barclays Capital .... ... 4,587
Virginia Elec & Pur Co  5.000%
927804-GP-3 .. [01/15/34 . .evvveniiiiiiiiiiieiiieeeeinn [ e ..01/02/2024 .|Fuji Securities Inc. ............ ..10/08/2024 .| Soc Gen Amer Secs, LLC .. |....ceuuennn 5,000 |oeeeuunnnnns 4,965
Deutsche Bank Securities
94106L-BY-4 .. [Waste Mgmt Inc  4.950% 07/03/31 ...... |....... ..06/24/2024 .|First Union ....ooovvvnnniiinnnnnns oo 12/19/2024 .1 INC wevviiiiiiiiieiciiiii e 5,000 |oeeeuunnnnns 4,970
95000U-3K-7 .. [Wells Fargo & Co  5.499% 01/23/35 .... |....... ..01/16/2024 .|First Union ......ccooviiieeennnnn ..01/30/2024 .|Bank of America ...........|oeeeeeeinnens 5,000 |oeeeeunnnnns 5,000
Westinghouse Air Brake Corp  5.611%
960386-AR-1 .. [03/11/34 .oereeeeieeeie e [ e ..02/26/2024 .|Citigroup Global Mkts ........... ..04/24/2024 .|Chase Manhattan ...........|occeeeeinnes 5,000 |oeeeeunnnnns 5,000
Wisconsin Power & Light 5.375%
976826-BS-5 .. [03/30/34 ....ceeiiiiiieeeee e ..03/04/2024 .|Fuji Securities Inc. . ..10/29/2024 .|Barclays Capital .... e 4,991
06368L-3L-8 .. [Bank of Montreal 5.511% 06/04/31 .... .05/30/2024 .|BMO Capital Markets 08/20/2024 .|Citadel Securities .
15135U-AW-9 .. [Cenovus Energy Inc ~ 2.650% 01/15/32 . .02/28/2024 .|Moors & Cabot Inc 07/23/2024 .|Fuji Securities Inc. .
29250N-BF-1 .. [Enbridge Inc ~ 2.500% 08/01/33 ......... ..02/06/2024 . . |..07/26/2024 .| Various
29250N-CB-9 ...[Enbridge Inc  5.300% 04/05/29 ......... ..05/02/2024 .| Various ..09/27/2024 .|Various ....
775109-DE-8 .. [Rogers Comm Inc ~ 5.000% 02/15/29 . .02/07/2024 .|Citigroup Global Mkts 04/16/2024 .|Various ....
775109-DF-5 .. [Rogers Comm Inc ~ 5.000% 02/15/34 ..... .02/07/2024 .|Citigroup Global Mkts 03/26/2024 . | Chase Manhattan
04686J-AG-6 .. [Athene Hldg Ltd  5.875% 01/15/34 ..... ..04/08/2024 . . |..08/01/2024 .|Bank of America
78081B-AQ-6 .. [Royalty Pharma PLC  5.150% 09/02/29 . ..06/03/2024 .|Bank of America . |--12/19/2024 .| Various
78081B-AR-4 .. [Royalty Pharma PLC ~ 5.400% 09/02/34 . ..06/03/2024 .|Bank of America ..08/02/2024 .|Bank of America ..
Schlumberger Invst Corp  5.000%
806854-AM=7 .. [06/01/34 ..oevveniiiiiiiiiiiiiiii e D...... ..05/21/2024 .| Chase Manhattan ................... ..09/04/2024 .|Various ........cceeeevrvinnn foovinnnnnnnnns 35,000 |..cevnnnnnn
TotalEnergies Capital SA  4.724%
89157X-AD-3 .. [09/10/34 .. .orvvrriiiiiiiiiiiii D...... ..09/03/2024 . |Fuji Securities Inc. ............ ..12/17/2024 .|Bank of America ...........|eeeeeeennnns 20,000 foeeneene 20,000 |..cevunnnns 19,489 |..ovveennnnns VRV [V[V I R R RN (R R R RN (E1R D] [E11 D] PO Y
TotalEnergies Capital SA  5.275%
89157X-AE-1 .. [09/10/54 . .evvuriiiiiiiiiiiiiiiiiin e D...... .. 10/24/2024 .|Bank of America ...........ccc..... .12/17/2024 . |Bank of America ........oo.fiviiieiiiinns 5,000 |..oouunnnnns 4,79 |..oovvnnnnns 4777 | 4,79 |ovveeiiiiiiiiinns o LI O PP L PPN [HTTTTTUUPPTIIN [00))] T [200)] P 2 T 33
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,732,878 2,694,666 2,724,093 2,696,050 1,384 1,384 28,043 28,043 63,618 11,444
2509999998. Total - Bonds 6,193,734 6,091,395 6,125,178 6,097,169 5,774 5,774 28,009 28,009 106,801 31,199
4509999998. Total - Preferred Stocks
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
03209R-10-3 .. | Amphastar Pharms Inc ..10/23/2024 . | Var ious ..12/31/2024 . |Various .... ...318.000 |... ..16,899 |....
043436-10-4 .. [Asbury Automotive Group . .07/22/2024 .|Citigroup Global Mkts 10/24/2024 .|Various . 224.000 48,191 |.
049904-10-5 .. [Atrion Corp .......... .02/01/2024 .|Citigroup Global Mkts 07/11/2024 .|Various .... .31.000 10,177 |.
062540-10-9 .. [Bank of Hawaii Corp ..11/18/2024 .| Jefferies .... 12/31/2024 .|National Finl Svs .14.000 .1,086 |
124805-10-2 .. [CBIZ INC wevuueiiiiinniaaieeininanrenennnnanes | nnees ..07/22/2024 .|Various .... .. 10/29/2024 .| Various ...536.000 |... ...39,157 |....




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends

g'GLa

126402-10-6 .. | CSW Industrials Inc ...
12685J-10-5 .. | Cable One Inc ..

219798-10-5 .. | QuidelOrtho ..
26969P-10-8 .. [Eagle Materials Inc
29109X-10-6 .. [ Aspen Tech Inc
30214U-10-2 .. |Exponent Inc
302941-10-9 .. [FTI Consulting Inc ....
303250-10-4 .. [Fair Isaac & Co
32020R-10-9 .. [First Finl Bankshares Inc .
35138V-10-2 .. [Fox Factory Hldg Corp
384109-10-4 .. [Graco Inc

..07/22/2024 . [Citigroup Global Mkts ...
.02/01/2024 .[Citigroup Global Mkts
.02/01/2024 .[Citigroup Global Mkts
. .11/18/2024 .|Various .
....... ..10/23/2024 .| Various .
....... ..10/23/2024 . | Var ious
....... ..02/01/2024 . [Citigroup Global Mkts ...
....... ..02/01/2024 .[Citigroup Global Mkts ...
....... ..07/22/2024 . [Citigroup Global Mkts ...
....... ..10/23/2024 . | Var ious
....... ..02/01/2024 . [Citigroup Global Mkts ...

..10/24/2024 .| Various ....
07/26/2024 .|Various .
05/24/2024 .| Various .
12/04/2024 .| Various .
..11/07/2024 .| Various ....
..12/13/2024 . |Various ....
..02/21/2024 .| Various ....
..07/19/2024 . |Various ....
..10/24/2024 .| Various ....
.. 11/21/2024 . |Various ....
..04/24/2024 .| Various ....
Wachovia Capital Markets

...205.000 |...
.28.000
149.000

...60,037 |.... ... 45,737 |....
15,387 |.

10,343 |.

.... 14,300 |

. (4,892)[.
. (4,153)[.
..7,998 |.
..... 7,984 |
... (369)[.

39874R-10-1 .. [Grocery Outlet Hidg Corp ..
441593-10-0 .. [Houl ihan Lokey Inc
482827-10-4 .. |Kadant Inc ...
497266-10-6 .. |Kirby Corp ...
5018%K-10-3 .. |LCI Inds Inc
562750-10-9 .. [Manhattan Assoc Inc ...
57060D-10-8 .. [MarketAxess Hldgs Inc ...
576485-20-5 .. [Matador Resources Co
607525-10-2 .. |Model N Inc
655663-10-2 .. [Nordson Cor;
73278L-10-5 .. [Pool Corp ..
747316-10-7 .. [Quaker Chem Corp
74758T7-30-3 .. [Qualys Inc
75524B-10-4 .. | RBC Bearing Inc
775711-10-4 .. |Rol lins Inc
78473E-10-3 .. [ SPX Technologies Inc ..
82452J-10-9 ...[Shift4 Payments Inc ...
820214-10-5 .. | Simulations Plus Inc ....
845467-10-9 .. [Southwestern Energy Co
858912-10-8 .. | Stericycle Inc .
87874R-10-0 .. [ TechTarget Inc .
87874R-30-8 .. [ TechTarget Inc ....

....... ..07/22/2024 . [Citigroup Global Mkts ...
....... ..02/01/2024 .[Citigroup Global Mkts ...
....... ..10/23/2024 .| Various
....... ..02/01/2024 .[Citigroup Global Mkts ...
....... ..02/01/2024 . [Citigroup Global Mkts ...
..07/22/2024 .[Citigroup Global Mkts ...
..02/01/2024 . [Citigroup Global Mkts ...
.07/22/2024 .[Citigroup Global Mkts
.02/01/2024 . [Citigroup Global
.11/18/2024 .|Various .
..11/18/2024 .| Various .
..02/01/2024 .[Citigroup Global Mkts ...
..07/22/2024 . [Citigroup Global Mkts ...
.. 11/18/2024 . [Various .
..10/23/2024 .| Various .
.. 11/19/2024 . | Var ious
..02/01/2024 . [Citigroup Global Mkts ...
..02/01/2024 .[Citigroup Global Mkts ...
.02/01/2024 . [Citigroup Global
.05/31/2024 .|Various .
. .07/22/2024 .[Citigroup Global
....... .. 12/02/2024 .| Conversion

..10/23/2024 .
..04/19/2024 .|Goldman Sachs ..
..12/19/2024 .| Various
..08/12/2024 .|Goldman Sachs ..
..07/19/2024 .| Goldman Sachs ..
..12/06/2024 . | Various
..03/08/2024 .| Various ....
09/05/2024 .| Various .
04/10/2024 .| Various .
12/16/2024 . |Various .
..12/04/2024 .| Various ....
..05/06/2024 . |Various ....
..10/24/2024 .| Various ....
..12/23/2024 . |Various ....
..11/26/2024 .| Various ....
..12/10/2024 . [Various ............cccceeees
..03/08/2024 .|Raymond James and Assoc . |....
..07/19/2024 .|Goldman Sachs ..
04/08/2024 .|Various ..........
06/05/2024 .|National Finl Svs
11/11/2024 . [Various ....
..12/27/2024 .|Various ....
Wachovia Capital Markets
88262P-10-2 .. | Texas Pacific Land Corp .....cccceeerrvccn | ueeeens ..10/23/2024 . [Various ..........ccoceuniieiinnns L 11/04/2024 [ e
88262P-10-2 .. [ Texas Pacific Land Corp . ..03/27/2024 .|Stock Split ..11/22/2024 .|Various ....

88642R-10-9 .. | Tidewater Inc ........ .02/01/2024 . [Citigroup Global 05/03/2024 .|Various .
902673-10-2 .. [UFP Technologies Inc .11/18/2024 .|Various . 12/16/2024 .|Various .
929236-10-7 .. |WD-40 Co .............. .10/23/2024 .|Various . 12/16/2024 . |Various .

955306-10-5 .. [West Pharm Svs INC .ceuvvevuvennnvennieennn | oeennns ..02/01/2024 .|Citigroup Global Mkts ... ..04/19/2024 .|Various ....
67000B-10-4 .. | Novanta Inc ..10/23/2024 .| Various . ..12/10/2024 .|Various ....
763291-10-3 .. |Richelieu Hardware Ltd .02/01/2024 . RBC ... 12/24/2024 . |Various .
H8817H-10-0 .. [ Transocean Ltd ............ C ..07/22/2024 .| Various . .10/07/2024 .| Various ....

....(8,571)).

5019999999. Subtotal - Common Stocks -

Industrial and Miscellaneous (Unaffiliated) Publicly Traded 44,444
5989999998. Total - Common Stocks 1,163,932 1,208,376 1,163,932 44,444 44,444
5999999999. Total - Preferred and Common Stocks 1,163,932 1,208,376 1,163,932 44,444 44,444 2,251

6009999999 - Totals 7,285,327 7,333,554 7,261,100 5,774 5,774 72,453 72,453 109,062 31,199




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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 .......ooiiiiiiccic ... New York, New York ... (2,170,796) .. XXX.
BANK OF AMERICA ...eiiiviiiiiiiiiiieiiiie e Los Angeles, California ...ococooveeeviiies | oveevei v foreeiiieiiiieeiieciiceiiieens e e (103,208) .. 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 (2,274,004) [ 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 (2,274,004)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX

(2,274,004)] XXX

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

1. January....o.. (2,426,215) 4. (1,960,550) 7. (2,869,412)] 10. October. ....(2,361,016)
2. February...|.ccooonnennns (2,096,242) 5. (2,085,485) 8. (4,006,764)] 11. November... ... (2,520,102)
3.  March (1,606,316) 6. June (2,313,431) 9. September (3,054,062) 12.  December (2,274,004)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB 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
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

Exempt Money Market Mutual Funds

481202-23-9

........ [WPllorgan U.S. Treasury Plus MIKT

............................... 4,514,661

281,653

4,514,661

281,653

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identifie

4,514,661

281,653




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE MOTOR CLUB INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 618,218 527,665

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)
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