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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o [ 39,284,789 ... [ 39,284,789 |.....ccconn. 38,726,382
2. Stocks:
2.1 Preferred stocks ....
2.2 Common stocks
3. Mortgage loans on real estate:
B FISEIENS ..o s o [ o
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ .oovvroennn
investments (§  .ooeernnieeee ) ettt [t 4,409,791 | o 4,409,791 |..oooviies (142,686)
6. Contractloans (including $ oo Premium NOtES) ...... |eeieeieeieeeeiceieiceiiee e [ [
7. DEeMVALIVES ..o [se e o [oee s o
8. Other iNVESIEA @SSELS .....c.eiiiiiiiiiee e [ee i [ [ e
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,128,194 | [ 1,128,194 |
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (Lines 1 to 11) .96,672,598
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment iNCOMe due and @CCTUET .........c.coeuimruimrenieinieeeiseieeeieeeee e e 308,965 |.....cvieciieirieirieiees [ 308,965 |.....coovevriicinns 320,524
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,235,241 | 103,787 e 1,131,454 | 942,268
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ..........cccceeveveveveicieeeceeeeeeeeeeeeeeseeens [eeeeeenenenne 99, 779,045 [ [ 39,775,545 ... 32,465,453
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 13,279,209 | e 13,279,209 ..o 11,508,623
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......cccocoeeeeeee. 198,990 | i 198,990 |,
18.2 Net deferred tax @Sset ..........ccccoiiiiiiiiiiiiiiccceceeieeiies. [ [ [ [
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates .............
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ......
25. Aggregate write-ins for other than invested assets ............ccccccoiiiiiicicienn.
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 1210 25) .......cccviriiiiiiiiiniinesesei
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts
28. Total (Lines 26 and 27) 157,147,599 233,632 156,913,967 142,718,163
DETAILS OF WRITE-INS
0 R RO RO PSP RPN
i 0T FET T T RO TP RO T PO URP NPT PP PP TSP TPPTN
0 3 R RO RO PO PR RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid EXPENSES ...cocvcvceieieiieeeeecetcececee ettt [esen et 129,845 (..o 129,845 .o o
2502. Other Miscellaneous ASSES ......coocoiooeeeiceece e o e 1,050,526 |.eoeeeeeeeeeeeeeeeeeeeeeeeees oo, 1,050,526 |..ocovoeeeeeen 406,309
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page . . .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,180,371 129,845 1,050,526 406,309




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31,
Prior Year

1. Losses (current accidentyear$  .....cccoeiiiiiiiiiiiinnn, OO PO RSP N
2. Reinsurance payable on paid losses and [0Ss adjuStMENt EXPENSES ........cccuiiiiiiiiiiiieieeeeee ettt see e see e [ s ans [reeereeare e
3. LOSS AJUSIMENT EXPENSES ..ottt ettt a e et e a e sa e e et e bt et e et e e bneeateeaeeeatenaeenaeeaeeaeeseeana|e e e e e e e e b e e e e e ans [seesbeenre e
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeveueueiiieieieieeeeeee e e 1,015,191 |
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiiieuiiiiiiiiirrieieieteeee st se s ss s oo 1,956,242 |...cocvveinne 3,255,042
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cceueveuiieiiieiiieiercieeeeee et |t 829,39 |..oveiiiene 724,294
7.1 Current federal and foreign income taxes (including $ .....c.ooovvveiieeecns on realized capital gains (I0SSES)) .....cccoves |oerrereneiiieiiiniieiinnis oo
7.2 Net deferred taX lIADIlIY .............coeuevereeeeeceete e e eeectete et ee et ctete e ee s eseeteteseeeessseaesesesensssetetesesensssetesesasensssesesesassnsssssesesasansnsssssssesans|oescteresneninnees 5,899,063 |.....cccocoeuneee 6,348,395
8. Borrowed money $ ... and interest thereoN $ ..ot e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...cceveeeee 80,760,719 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
including $ .o for medical loss ratio rebate per the Public Health Service Act) .........cccoeeiiincencns oo i
10, AQVANCE PIEMIUM ....veeeieieeeeeeeeeceee ettt et e e e e sete s e e e e e s s s s s e s eseseassse s e s asesesessaeeeas st aseseseseeesese s e s asesesesesssssssssasesesnsnansnansnas |ereasnesesaeaenens 3,846,882 |................... 2,269,494
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 54,017,836 |.....ccccevnve. 43,572,046
13.  Funds held by company under reiNSUraNCe trEALIES ..........coiiiuiiiiiiiiiiiiii ettt sb et e st e beebeenbesnnesnnesneesi|enbe st e et e e st se e e e sreeane [reesteesresntesre s e ares
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ceiiiriiiiiiieieieiieisss et 20,716 [ 14,586
15.  Remittances and iteMS NOt @IIOCALEM ...........c.euriiieeierurerireeieeeerereseeeeeeteeseseseeeeeesesesesesesesessesesesesesssseaesesesesesssassesesesesssansnsesesssssns [soessneesssisssananeesnas 8,832 [ 42,091
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns Lo 1= SO PR AESU SR RN
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............ccoccoviiiiiiiiiiiiic o
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ...t R R R R R R R e R R e R e R ee e e R e re e e e sne e [se e
21, PAYabI@ fOr SECUMMIES ......iviitiitiitiiti ittt bbb bbb bbbt bbb bRt bbbt bbbt bbbt bttt b nne e
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 791,772 647,879
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 75,733,114 60,574,811
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total liabilities (LINES 26 BN 27) .....ovvveeieereiiiieiseiete et seesese et ettt ssesses bbb ssse st s st sssesesebe b s s snses et b sssnsnsesesassssnsnsesesssea|ocicessesesenees 75,733,114 | 60,574,811
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 4,200,000 |................... 4,200,000
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........ccoiiiiiiii e e [
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid in and CONHDULEA SUPIUS .........c.ceuiiiieeeeeeeeeececeeeeete et et e e e ee et ee s s s s seseseseaeasassssesesessanassssssesesessasanssnssao|eseseseseneeea 28,300,000 |................. 28,300,000
35.  UN@SSIGNEd fUNAS (SUMPIUS) .......vcvvieieieiiieeietetet et et et ettt ettt st e s et es e s e s et s et e s et eseas s ssesss et esesesess s ssasesesesesesnan s esssasesesesesnanesesereteiranaea 48,680,853 |.......coovnvee 49,643,352
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 81,180,853 82,143,352
38. Totals (Page 2, Line 28, Col. 3) 156,913,967 142,718,163
DETAILS OF WRITE-INS
2501.  Other Miscellaneous LihiliTies ...ttt bbbttt et 791,772 | 647,879
2502, ettt b h e E e E ekt et £ e h 4o E e e R e £ R e £ R e £ Rk e ek £ AE R e e e E e e eE e e R e R e R eR £ R e £ AR b £ AR eh e eeeE e eeeE e e R e e e R e et R e Rt e bt e eb ekt neeb e et ebe et et et e et e nt bt st ettt ettt et et enen [ebere ettt ettt
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAgE ...........ccuiiiiiiiiiiiieeee e [ et
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 791,772 647,879
2007, ettt b b £ b bt b £ e h 2o E e e R e £ R R £ R ee £ E k£ e R £ A e e R e ee ek e e eE e £ R e R e R eR £ R ee £ AR e £ AR eh £ eeeh e eeeE £ e R et e R e et e R e Rt e R et e ee ekt na bt neebeee et et e et nt bt st ettt et bttt enen [ere ettt

2902.
2903.
2998.
2999.

Summary of remaining write-ins for Line 29 from overflow page

Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)

3201.
3202.
3203.
3298.
3299.

Summary of remaining write-ins for Line 32 from overflow page

Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

STATEMENT OF INC

OME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct (written $
1.2 Assumed (written $
1.3 Ceded (written $
1.4 Net (written $
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ..o ):
78 =T TP
2.2 Assumed
2.3 Ceded
3. Loss adjustment expenses incurred
4.  Other underwriting expenses incurred
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells ...
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...ttt s 601,703 oo 548,567 |.....coocuenen. 2,561,988
10. Net realized capital gains (losses) less capital gains tax of $ 245,081 138,897 429,151
11.  Net investment gain (loss) (Lines 9 + 10) 2,991,139
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
ST amount charged off § oo ) ettt [ [ [
13. Finance and service charges not included in premiums
14. Aggregate write-ins for miscellaneous income
15. Total other income (Lines 12 through 14) ........cccuiiiiiiiiiii e
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (Lines 8 + 11 + 15) 846,784 |...ooovoviernne 687,464 |................... 2,991,139
17. Dividends to policyholders
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LiNE 17) .......oouiimiuiimiinieieieieieeeieeeeeieeeieeseeeee e oo 846,784 |...oovevienn 687,464 |................... 2,991,139
19. Federal and foreign income taxes incurred 136,355 82,586 347,472
20. Netincome (Line 18 minus Line 19)(to Line 22) 710,429 604,878 2,643,667
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year .. 82,143,352 76,064,479 76,064,479
22, Netincome (from LINE 20) ........ceiuiiririririeieietesiintstsisteieseteseesesesssaeseseseseessssssssesesesesesessssssesesesesessnssss [oesenensssssssesenenes 710,429 ..o 604,878 |..ccvevee 2,643,667
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) ...
26. Change in net deferred income tax (23,779)
27. Change in nonadmitted assets (270,980)
28. Change in provision for reinsurance
29. Change in surplus notes
30. Surplus (contributed to) withdrawn from protected cells ...
31. Cumulative effect of changes in accounting principles
32. Capital changes:
o7 =1« o TS U PP RO UR KOO ERRR RO
32.2 Transferred from surplus (stock dividend)
32.3 Transferred to surplus
33.  Surplus adjustments:
FC1C T T =1 o OO T RS U PP RO KOO RRR RO
33.2 Transferred to capital (stock dividend)
33.3 Transferred from capital
34. Net remittances from or (to) home office
35. Dividends to stockholders
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37) (962,499) (1,733,030) 6,078,873
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 81,180,853 74,331,449 82,143,352
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above)




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 MinuS LiN€ 10) .......coiiiiiiiiiiiiiiie e
Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other INVESLEA @SSELS ......eiiuiiieiiiiieitiee ettt sb e be et e b e b anes

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

TBL2 SHOCKS ...t
IR (T4 (o= o = (o= o T SRR
134 REAI ESTALE ...
13.5 Other iNVESLEd @SSELS ........cciiiiiiii e
13.6 Miscellaneous appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (Lines 13.1 10 13.6) .....coouiiiiiiiiiiiie e
Net increase/(decrease) in contract loans and premium NOLES ...........cccoeerierienieneene e
Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ........cccooiiiiiiiiiinieieeeen

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

................... 4,514,261 |..................2,115,861 |................... 3,428,279
...................... 572,618 |..................... 501,963 |................... 2,319,517
5,086,879 2,617,824 5,747,796
................... 1,770,586 |.................. 1,612,404 |...................5,520,511
...................... 178,506 |................ (1,356,424)(.......................(81,063)
94 110 503,448
1,949,186 256,090 5,942,896
3,137,693 2,361,734 (195,100)

..8,844,320 |.
..1,780,854 |.

..3,958,844 |.
1,143,572 |.

... 15,062,431
..4,760,393

1,158,693 104,039

................. 11,783,876 |...................5,102,416 |................ 19,926,863

................... 9,554,514 |................... 4,830,323 |................ 17,453,990

................... 1,567,357 |...cocovveene 1,016,221 | 5,261,034

....................................................................................................... 0
1,128,194 402,817

12,250,065 6,249,361 22,705,924

(466,189) (1,146,945) (2,779,061)

1,880,973 (558,613) 590,818

1,880,973 (558,613) 590,818

................... 4,552 477 |......cevevveeen. 656,176 ..o (2,383, 343)

..................... (142,686)|...................2,240,657 |..................2,240,657

4,409,791 2,896,833 (142,686)

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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Quarterly Statement as of March 31, 2026 of the MOTOR CLUB INSURANCE COMPANY

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A.

B.
C.

D.

Accounting Practices

The financial statements of Motor Club Insurance Company (the Company) are presented on the basis of accounting practices prescribed or
permitted by the state of Rhode Island Department of Business Regulation - Insurance Division. The National Association of Insurance
Commissioners’ Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted
practices by the state of Rhode Island.

SSAP # F/S Page F/S Line # 03/31/2026 12/31/2025

Net Income
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 710,429 $ 2,643,667

(2) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(3) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 710429 § 2,643,667
Surplus
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 81,180,853 $ 82,143,352

(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(7) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 81,180,853 $ 82,143,352

Use of Estimates in the Preparation of the Financial Statements - No Significant Changes
Accounting Policy
(1) Short-term investments - Not Applicable

(2) Bonds not backed by other loans designated highest quality and high quality (NAIC designations 1 and 2, respectively) are stated at
amortized cost using the modified scientific method. All other bonds not backed by other loans (NAIC designations 3 to 6) are reported at
the lower of amortized cost or fair value.

Common stocks - No Significant Changes
Preferred stocks - Not Applicable
Mortgage loans - Not Applicable

Asset-backed securities are carried at either amortized cost or the lower of amortized cost or fair market value and are adjusted using the
retrospective method, with the exception of other than temporarily impaired securities which are adjusted using the prospective method.

) Investments in subsidiaries, controlled and affiliated entities - Not Applicable

) Investments in joint ventures, partnerships and limited liability companies - Not Applicable
(9) Derivatives - Not Applicable

(10

) Investment income as a factor in the premium deficiency calculation - Not Applicable
(11) Liabilities for losses and loss/claim adjustment expenses - No Significant Changes
(12) Changes in capitalization policy - Not Applicable

(13) Pharmaceutical rebate receivables - Not Applicable

Going Concern - None

Accounting Changes and Corrections of Errors - Not Applicable

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments

A.

B
C.
D

Mortgage Loans, including Mezzanine Real Estate Loans - Not Applicable
Debt Restructuring - Not Applicable

Reverse Mortgages - Not Applicable

Asset-Backed Securities

(1) Prepayment assumptions are obtained from the broker dealer survey values through the Bloomberg System and are consistent with the
current interest rate and economic environment.

(2) Asset-backed securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable

(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than
the amortized cost of securities - Not Applicable
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Investments (Continued)
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(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 36,406

2. 12 months or longer 609,417
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 3,550,146

2. 12 months or longer 4,885,763

(5) All asset-backed and structured securities in an unrealized loss position were reviewed to determine whether OTTI should be recognized.
The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to
be recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized
losses are primarily attributable to increases in the general level of interest rates since the purchase of a particular security, credit spread
widening, and/or increased liquidity discounts. It is possible that the Company could recognize OTTI impairments in the future on some of
the securities if future events, new information and/or the passage of time cause it to conclude that declines in value are other-than
temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
Real Estate - Not Applicable

Investments in Tax Credit Structures (tax credit investments) - Not Applicable

Restricted Assets - Not Applicable

Working Capital Finance Investments - Not Applicable

Offsetting and Netting of Assets and Liabilities - Not Applicable

5GI Securities - Not Applicable

Short Sales - Not Applicable

Prepayment Penalty and Acceleration Fees - Not Applicable

Reporting Entity's Share of Cash Pool by Asset Type - Not Applicable

Aggregate Collateral Loans by Qualifying Investment Collateral - None

Joint Ventures, Partnerships and Limited Liability Companies - Not Applicable

Investment Income

A.

D.
E.

Due and Accrued Income Excluded from Surplus
The Company does not admit investment income due and accrued if amounts are over 90 days past due.
Total Amount Excluded - Not Applicable

The gross, nonadmitted and admitted amounts for interest income due and accrued

Interest Income Due and Accrued Amount

1. Gross $ 308,965
2. Nonadmitted $ -
3. Admitted $ 308,965

The aggregate deferred interest - Not Applicable

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance - Not Applicable

Derivative Instruments - Not Applicable

Income Taxes - No Significant Changes

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties - No Significant Changes

Debt - Not Applicable

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans - Not
Applicable

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No Significant Changes

Liabilities, Contingencies and Assessments

A
B.

Contingent Commitments - Not Applicable

Assessments - No Significant Changes
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Liabilities, Contingencies and Assessments (Continued)

C. Gain Contingencies - Not Applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable
Product Warranties - Not Applicable

Joint and Several Liabilities - Not Applicable

® m m o

All Other Contingencies

Litigation

The Company is a defendant in various lawsuits, which are incidental to its operations. In some of these actions, plaintiffs assert claims for
punitive damages. The Company intends to vigorously defend these actions. Litigation, by its very nature, is unpredictable and the outcome of
these cases is uncertain. Moreover, the Company is unable to predict the precise nature or the relief that may be sought in any lawsuits that
may be filed against it in the future. The Company has accrued an estimated amount for material cases, if any, as of March 31, 2026 as to
which an unfavorable outcome is probable. Management does not expect the ultimate disposition of the remaining lawsuits to result in any
material liability and accordingly, no provision has been made in the accompanying financial statements for those lawsuits.

Leases - Not Applicable

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk - Not
Applicable

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - Not Applicable

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - Not Applicable
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not Applicable

Fair Value Measurements

A. Fair Value Measurement

(1) Fair value measurements at reporting date

Net Asset Value

Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Issuer Credit Obligations $ - 3§ 85102 § - 3§ - 3§ 85,102
Common stock - industrial and miscellaneous 16,736,529 - - - 16,736,529
Common stock - mutual funds 39,609,970 - - - 39,609,970
Total assets at fair value/NAV $ 56,346,499 $ 85,102 $ - $ - 3§ 56,431,601
b. Liabilities at fair value
$ -$ -$ -$ - S -
Total liabilities at fair value $ - 3§ - 3§ - 3§ - § -

There were no transfers between Level 1 and Level 2.
(2) Fair value measurements in Level 3 of the fair value hierarchy - Not Applicable

(3) At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company did not have any transfers into or out of Level 3 during
the three months ended March 31, 2026.

(4) When quoted prices in active markets for identical assets are available, these quoted market prices are used to determine the fair value of
financial assets and these assets are classified as Level 1, primarily common stocks and U.S. Treasuries. In other cases where a quoted
market price for identical assets in an active market is either not available or not observable, fair value is estimated using valuation
methodologies based on available and observable market information or by using a matrix pricing model. These financial assets would be
classified as Level 2. If quoted market prices are not available, fair value is determined by using broker quotes or an internal analysis of
each investment’s financial statements and cash flow projections. In these instances, financial assets will be classified based upon the
lowest level of input that is significant to the valuation.

(5) Derivatives - Not Applicable
B. Other Fair Value Disclosures - Not Applicable

C. Fair Values or NAV for All Financial Instruments

Aggregate Fair Net Asset Value  Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Cash $ (4,757,406) $ (4,757,406) $ (4,757,406) $ - 3§ -8 -$ -
Cash equivalents 9,167,197 9,167,197 9,167,197 - - - -
Issuer credit obligations 24,100,700 24,273,368 - 24,100,700 - - -
Asset-backed securities 14,459,912 15,011,421 - 14,459,912 - - -
Common stocks - unaffiliated 56,346,499 56,346,499 56,346,499 - - - -

D. Not Practicable to Estimate Fair Value - Not Applicable

E. Nature and Risk of Investments Reported at NAV - Not Applicable

21. Other Items - Not Applicable

22. Events Subsequent - None

23. Reinsurance - No Significant Changes
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Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company has not entered into any retrospectively rated reinsurance contracts.
A.  Method Used to Estimate - Not Applicable

B. Method Used to Record - Not Applicable

Amount and Percent of Net Retrospective Premiums - Not Applicable

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable

mo o

Calculation of Nonadmitted Retrospective Premium - Not Applicable
F.  Risk-Sharing Provisions of the Affordable Care Act (ACA)

(1) Accident and health insurance premium subject to the Affordable Care Act risk-sharing provisions

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions?
NO

(2) Impact of Risk-Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year - Not
Applicable

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with
the reasons for adjustments to prior year balance - Not Applicable

Changes in Incurred Losses and Loss Adjustment Expenses
A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years

The Company ceded 100% of its incurred losses and loss adjustment expenses to the Inter-Insurance Exchange of the Automobile Club. Any
adverse development in such amount will likewise be ceded.

B. Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses -
Not Applicable

Intercompany Pooling Arrangements - Not Applicable

Structured Settlements - Not Applicable

Health Care Receivables - Not Applicable

Participating Policies - Not Applicable

Premium Deficiency Reserves - No Significant Changes

High Deductibles - Not Applicable

Discounting of Liabilities For Unpaid Losses or Unpaid Loss Adjustment Expenses - Not Applicable
Asbestos/Environmental Reserves - Not Applicable

Subscriber Savings Accounts - Not Applicable

Multiple Peril Crop Insurance - Not Applicable

Financial Guaranty Insurance - Not Applicable

6.3
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2023

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

[6 1Y SO TSRS P RPN

By what department or departments?

04/24/2025

STATE OF RHODE ISLAND DEPARTMENT OF BUSINESS REGULATION - INSURANCE DIVISION ........c.ccooiiiiiiicicccccececeies

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.1
13.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock
Short-Term Investments
Mortgage Loans on Real Estate ....
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
Total Investment in Parent included in Lines 13.21 to 13.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes[ 1 No[X]
] No[ 1 NALX]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

7.1



16.3
16.4

171
17.2

STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1

Name of Custodian(s)

2
Custodian Address

JPMORGAN CHASE BANK, N.A. oo

1 CHASE MANHATTAN PLAZA NEW YORK, NY 10005

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.
If yes, give full information relating thereto:

Yes [

1
Old Custodian

2
New Custodian

3

Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts

1

Name of Firm or Individual

2

Affiliation

WELLINGTON MANAGEMENT COMPANY LLP

NEUBERGER BERMAN INVESTMENT ADVISERS LLC

U..

"
,

...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........c.covvveueriiririeeeiereiseeeee s Yes [ X] No[ ] NAI

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........ccccceveviiiicicncnne Y

X1 No[ ]

1 No[X]

I No[X] NAI

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
2908 ..o NEUBERGER BERMAN INVESTMENT ADVISERS LLC ....oooieiiieececeeeeeeeeee e SEC e NO...cvvrine

WELLINGTON MANAGEMENT COMPANY LLP

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........

7.2

Yes [

Yes [

X1 No[ ]

1 No[X]

]

]



STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were derived from the credit rating assigned by an NAIC CRP in its legal
capacity as a NRSRO which is shown on a current private letter rating, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date

Alabama
Alaska
Arizona .
Arkansas
California
Colorado
Connecticut ....
Delaware
9. District of Columbia .....DC
10.  Florida ......ccceevvveiennne

11.  Georgia
12.  Hawaii ..

O Nk N

17. Kansas ....
18. Kentucky
19. Louisiana ....

21. Maryland .. .
22. Massachusetts ............
23. Michigan

24. Minnesota ...

25. Mississippi ..

26. MissSoUri .....cccecveeveennene
27. Montana

28. Nebraska
29. Nevada .......cccccevvennnnne
30. New Hampshire .
31.  New Jersey
32.  New Mexico

38. Oregon ......cccceeeveeeennne
39. Pennsylvania .
40. Rhode Island
41. South Carolina ............ SC
42. South Dakota .............. SD

47, Virginia ......coccveeeieennn.
48. Washington
49. West Virginia
50. Wisconsin

51.  Wyoming

52. American Samoa ........ AS
53.  GUAM ..cooeiiiiiciee GU
54. Puerto RicO .......cccecu. PR

55. U.S. Virgin Islands ...... V|

56. Northern Mariana
Islands ......ccccoeeeeiieies MP

57. Canada......cccccceeee. CAN
58. Aggregate other alien OT
59. Totals

DETAILS OF WRITE-INS

58998. Summary of remaining
write-ins for Line 58 from
overflow page ...........ccococo [ D00 G S RSO IR EORUR SRR SRR RS ERRRRR

58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58

above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovniinies eveene 5 4.Q- Qualified - Qualified or accredited reinSUrer.................cccovevviers cevvenees
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. -........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ..... 52

10
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

AAA Northeast
Fed. ID 47-1842331 NAIC None
Parent Company

Life Alliance Reassurance Corporation AAA Northeast Insurance Agency, Inc.
Fed. ID 27-1269555 NAIC 13738 HI 7 Fed. ID 54-0971805 NAIC None
100% Owned by AAA Northeast Holding, Inc 100 % Owned by Parent
Motor Club Insurance Captive, LLC AAA Northeast Holding, Inc. M ﬁAA N(? nheastt.
Fed. ID 61-1858763 NAIC None - Fed. ID 20-3166530 NAIC None rod Doosggi‘; 86(;?01?;% N
100% Owned by AAA Northeast Holding, Inc. 100% Owned by Parent ed 100% Ownol by Paront one

Motor Club Insurance Company AAA Northeast Bank
- Fed. ID 20-3462094 NAIC 12487 RI Fed. ID 05-0495594 NAIC None
ACLI Acquisition Company 5 . o .
Fed. ID 38-3416375 NAIC None 50% Owned by AAA Northeast Holding, Inc. 100% Owned by AAA Northeast Mortgage Corporation|
20.45% Owned by AAA Northeast Holding, Inc.

AAA Driver Training School, Inc. AAA New Jersey Division Financial Services, Inc.

Fed. ID 26-2346231 NAIC None — Fed. ID 46-2807629 NAIC None

100% Owned by Parent 100% Owned by AAA Northeast Bank
AAA Life Insurance Company
Fed. ID 52-0891929 NAIC 71854 MI
100% Owned by ACLI Acquisition Company -
Automobile Club Insurance Agency, Inc. AAA Driver Training School, Inc.

d/b/a AAA Insurance Agency, Inc.
Fed. ID 05-0146230 NAIC None
100% Owned by Parent

Fed. ID 16-1546378 NAIC None
100% Owned by Parent

. Safety Educators, Inc. d/b/a AAA
AAA Life Insurance Company of New York AAA Life Agency, LLC ¥ Driver Training

Fed. ID 45-0668011 NAIC 15282 NY Fed. ID 82-2101434 NAIC None Fed. ID 38-3879742 NAIC None
100% Owned by AAA Life Insurance Company | | 100% Owned by AAA Life Insurance Company " 100% Owned by Parent




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

ACSC Management .
S ] Automobile Club
Corporation Inter-Insurance of the Automobile Club Services, Inc. of Southern California**
(Attorney in Fact) | — Exchange - — < CA — NAIC: 15598 (Attorney in Fact) CA

MO MO — NAIC:15512 FEIN:95-0865765 CA FEIN:95-0514585
FEIN:43-0783626 FEIN:43-6029277 FEIN:95-2553663

Club Exchange Automobile Club

Interinsurance Exchange

Auto Club Family
Insurance Company
MO — NAIC:27235
FEIN:43-1453212

Auto Club Enterprises
CA
FEIN:71-0919095

Auto Club Casualty
Company
TX = NAIC:11009
FEIN:76-0603355

Automobile Club of
Southern California

L'LL

) . Tidewater Automobile
. 50% Company — 50% AAA Northemn AAA East Central*+ | [Al@bama Motorists| | Automobile Club of | | \ Pt e w Virginia,
Auto Club Indemnity New England Association, Inc. Missouri A
CA — NAIC:60256 PA Incorporated
Company FEIN:33-0815346 ME FEIN:25-1114373 AL MO VA
TX — NAIC-11008 :33-0815 88% FEIN:01-0112750 : FEIN:63-0003500| | FEIN:43-0166020 FEIN:54.0465700
FEIN:76-0603356 .
ACLI Acquisition
I\Nawanes%General 13.15% Consyéany 2%
nsurance Company Auto Club Servi
CA - NAIC:10683 FEIN:38-3416375 Pleasant Travel Holding uto Club Services,
FEIN:33-0632999 Company, LLC CA
DE 33|
FEIN:33-0835940 FEIN:33-0945342

Auto Club County
Mutual Insurance
Company
TX — NAIC:29327
FEIN:74-1107185

50%

I
|
|
|
|
|
|
|
|
|
|
|
|
|
| Life Insurance
|
|
|
|
|
|
|
|
|
|
|
|
|
|

AAA Life Insurance
Company
MI — NAIC:71854
FEIN:52-0891929

R

Pleasant Holidays, LLC
DE

AAA Texas, LLC

AAA New Mexico,

AAA Hawaii, LLC

FEIN:77-0495728 X LII:IC'\Z/;‘* HI
FEIN:76-0664740 . FEIN:33-0939557
Motor Club Insurance AAA Life FEIN:74-2982988
Company AAA Life Agency Insurance
RI — NAIC:12487 LLC Company of New .
FEIN:20-3462094 M York Hawaii World LLC
FEIN:82-2101434 NY - NAIC:15282 CA

FEIN:45-0668011 FEIN:94-2446918

CONTROL KEY:
Possession of 100% of voting interests unless

* Club Exchange Corporation, a Missouri corporation, the attorney-in-fact of the Automobile Club Inter-Insurance Exchange, is . _
otherwise noted =

a wholly owned subsidiary of Automobile Club of Missouri.

** See next two pages for additional subsidiaries and affiliates. Contractual or other relationship = - - - - - -
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PARENT/CONTROLLING COMPANY

Auto Club Services, LLC

AAA East Central

AAA New Mexico, LLC

AAA Northern New England

Automobile Club of Missouri

Automobile Club of Southern California

STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

LIST OF ADDITIONAL SUBSIDIARIES/AFFILIATED COMPANIES

SUBSIDIARY/AFFILIATE

Automobile Club of Hawaii, Inc. (HI; FEIN N/A)
Automobile Club of New Mexico, Inc. (NM; FEIN N/A)
Automobile Club of Texas, Inc. (TX; FEIN 01-1855420)

AAA East Central Insurance Agency, Inc. (PA; FEIN 25-0951930)
Auto Club Driving Schools, Inc. (PA; FEIN 25-1846506)

The Ashland County Automobile Club (OH; FEIN 34-0074310)
The Massillon Automobile Club (OH; FEIN 34-0383238)

All-City Towing, Inc. (NM; FEIN 85-0267099)

AAA Driving School, Inc. (ME; FEIN 54-2106828)

AAA Northern New England Insurance (ME; FEIN 01-0022895)
Hewins Travel LLC (ME; FEIN N/A)

Triple A Leasing (ME; FEIN 01-0411376)

AAA Arkansas Insurance Agency, Inc. (AR; FEIN 52-0958851) Club
Insurance Agency, Inc. (MO; FEIN 43-0822493)
ACLI Acquisition Company (DE FEIN: 38-3416375) (0.1% ownership)

Automobile Club of California (CA; FEIN N/A)

CONTROL KEY:

FEIN KEY:

Subsidiaries/affiliated companies are wholly controlled by their
respective parent/controlling company unless otherwise
noted

Non-operating entities with no FEIN = N/A
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

LIST OF ADDITIONAL SUBSIDIARIES/AFFILIATED COMPANIES - CONTINUED

PARENT/CONTROLLING COMPANY SUBSIDIARY/AFFILIATE

Tidewater Automobile Association of Virginia, Incorporated AAA Tidewater Virginia Car Care Center, LLC (VA; FEIN 54-2040600)
AAA Tidewater Virginia Fleet Operations, LLC (VA; FEIN 27-2311305)
TAA Chesapeake Branch Office Property, LLC (VA; FEIN N/A)

TAA Corporate Center Office Property, LLC (VA; FEIN N/A)

TAA Greenbrier Car Care Center Property, LLC (VA; FEIN N/A)

TAA Hampton Branch/Car Care Center Property, LLC (VA; FEIN N/A)
TAA Newport News Branch Property, LLC (VA; FEIN N/A)

TAA Norfolk Car Care Center Property, LLC (VA; FEIN N/A)

TAA Suffolk Branch Car Care Center Property, LLC (VA; FEIN N/A)

TAA Virginia Beach Branch Property, LLC (VA; FEIN N/A)

TAA Williamsburg Branch/Car Care Center Property, LLC (VA; FEIN N/A)

CONTROL KEY: Subsidiaries/affiliated companies are wholly controlled by their
respective parent/controlling company unless otherwise
noted

FEIN KEY: Non-operating entities with no FEIN = N/A
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Auto Club Enterprises Insurance Group Interinsurance Exchange of the Automobile Automobile Club of Southern California
1318 ] et eeeeees | e 12487 ....[20-3462094 .. | ..oooiiiiiiiis | eeeeenereiiiiien | e Motor Club Insurance Company .................... LREL ] RE........ CIUD e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 250,000 ....] e .. NO...... 4 ...
Auto Club Enterprises Insurance Group
.| 20-3462094 .. Motor Club Insurance Company .... LREL ] RE........ . NO...... 4 ...
47-1842331 .. AAA Nor theast oo [ D] s UIP....... N0
Automobile Club Insurance Agency, Inc. d/b/a
05-0146230 .. AAA Insurance Agency, InC. .......cceeenn. LR NIA....... AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
..| 54-0971805 .. AAA Northeast Insurance Agency, Inc. . | AAA Northeast .. Ownership.. ..}.100.000 ...|AAA Northeast .
20-3166530 .. AAA Northeast Holding, Inc. ............... AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
05-0498630 .. AAA Northeast Mortgage Corporation AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
05-0495594 .. AAA Northeast Bank AAA Northeast Mortgage Corporation .......... Ownership .100.000 ...|AAA Northeast ....
AAA New Jersey Division Financial Services,
..| 46-2807629 .. Inc. .. .. | AAA Northeast Bank . Ownership.. ..}.100.000 ...|AAA Northeast .
.......... ..| 26-2346231 .. AAA Driver Training School, Inc. .. . | AAA Northeast ........... Ownership.. ..}.100.000 ...|AAA Northeast .
. 4853 ...|AAA Life Group ... . |27-1269555 .. Life Alliance Reassurance Corporation ........ AAA Northeast Holding, Inc. .. Ownership .100.000 ...|AAA Northeast ....
Safety Educators, Inc d/b/a AAA Driver
38-3879742 .. Training AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
..| 16-1546378 .. AAA Driver Training School, Inc. . | AAA Nor theast Ownership.. ..}.100.000 ...|AAA Northeast .
61-1858763 .. Motor Club Insurance Captive, LLC ... AAA Northeast Holding, Inc. .. Ownership .100.000 ...|AAA Northeast ....
38-3416375 .. ACLI Acquisition Company AAA Northeast Holding, Inc. .. Ownership ..20.450 ....| AAA Northeast ....
. 4853 ...|AAA Life Group .....eeeeeeeeeeeeeeennnnnnnnnn | eeees 71854 ....|52-0891929 .. AAA Life Insurance Company .... .| ACLI Acquisition Company .. . [Ownership.. ..}.100.000 ... | AAA Northeast .
4853 ...| AAA Life Group .oooeeeeeeeeeeeeeeeeeeeeeeees | e 15282 ....[45-0668011 .. AAA Life Insurance Company of New York ....... .| AAA Life Insurance Company ... Ownership .100.000 ...|AAA Northeast ....
L4853 ...| AAA Life Group ....ceeeeeevciiiiiiiies | evvvveees e 82-2101434 .. | eovvviiiiiinn | eeerriiiiiniien | e AAA Life Agency, LLC ..ovveeeennie AAA Life Insurance Company .................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |AAA Northeast
Auto Club Enterprises Insurance Group Interinsurance Exchange of the Automobile Automobile Club of Southern California
1318 o e | e 15598 ... | 95-0865765 .. | ..ccovvviies | ceviieiiiiiin | e ClUb i, LCALL WP....... Automobile Club of Southern California .... [Board of Directors........cocovveeniiidiies i N0 1.
Interinsurance Exchange of the Automobile
1318 ] e | e 15512 ... [43-6029277 .| eevvrrrevenne | errenreniiiiiinn | Automobile Club Inter-Insurance Exchange .... |..MO.....]....... IA........ CIUD ettt Board of Directors......ccceeeevvevccccifvvens vevenns .. NO...... 1.
318 e 27235 ... | 431453212 .| ooiiiiiiiis | i | Auto Club Family Insurance Company ............ MO IA........ Automobile Club Inter-Insurance Exchange . |OWNership.........ccccuvvvvvvvvuvvvvvnnnnns .100.000 ... N0
Interinsurance Exchange of the Automobile
318 e 11009 ... [76-0603355 .. | ..eevvvvveeene | wrvvrrnreiiiinnn | i Auto Club Casualty Company .........ccccceeverrens LT e IA........ CIUD weveeeieeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N0
Interinsurance Exchange of the Automobile
318 e 11008 .... [ 76-0603356 .. Auto Club Indemnity Company U ) S .|Club Ownership .100.000 ...|.... N0
Interinsurance Exchange of the Automobile
318 e 29327 ... | T4-1107185 .| teeveieviiiiis | eeveeeeeiiiiiiee | e Auto Club County Mutual Insurance Company .. |..TX.....|....... IA........ CIUD ettt Management...........evvvevveeeeeeeeeeeeenidhiriins i N0
Interinsurance Exchange of the Automobile
318 e 10683 ....[33-0632999 .. | ..eooviiiiiins | errrrrrriiiiiien | e Wiawanesa General Insurance Company ............ L CA] IA........ CIUD ettt ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N 7 e
Automobile Club of Southern California Life Interinsurance Exchange of the Automobile
318 e 60256 ....|33-0815346 .. | ..ccceevvvvees | eeveiiiiiiiiiien | e, Insurance COmpany ...............eevvvevvvvvvvvnnnnns L CA] IA........ CIUD ettt ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..50.000 .... N0
Automobile Club of Southern California Life
318 e 60256 ....|33-0815346 .. | ..ccceevvvvees | eeveiiiiiiiiiien | e, Insurance COmpany ...............eevvvevvvvvvvvnnnnns L CA] IA........ Automobile Club of Southern California .... |OWnership.......cccocvvvvvvvvvevverennnnnns ..50.000 .... N0
. 4853 ...|AAA Life Group .....eeeeeveeeeeeenennnnnnnnnn | eeees 71854 ....|52-0891929 .. | ..ooiiiiiiiiis | eereieieiiiiiien | e AAA Life Insurance Company ..........ccceeeeeens LML IA........ ACLI Acquisition Company ...........ccceeeunnnn. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... .. NO...... 2.
. 4853 ...|AAA Life Group .....eeeeeveeeeeeenennnnnnnnnn | eeees 15282 ... [45-0668011 .. | .ooovvvvvvvene | ervvrririiiiinns | e AAA Life Insurance Company of New York ....... Y] s IA........ AAA Life Insurance Company .................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... .. NO...... 2.
. 4853 ...| AAA Life Group ....ceeeeeenneiiiiiiies | evveveens e 82-2101434 .. | evvviiiiiiinn | eerrrirriiniien | e AAA Life Agency, LLC ..euveeennniie ML NIA....... AAA Life Insurance Company .................... .100.000 ... .. NO...... 2.
ACSC Management Services, Inc. (Attorney-in-
........................... 95-2553663 .. Fact) ..ooooovviiiiiiiiiiiiiieicesceeesieeeeeens | A o NTAGLLLL. | Automobii fe Club of Southern California ... .100.000 ... N0
........................... 95-0514585 .. Automobile Club of Southern California ....... |..CA.....] ... NIA....... [N/A N0
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Interinsurance Exchange of the Automobile Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeeennn | eeveeeeiiiniienn | eeiiiiieeeeeee. [ACLL Acquisition Company ......oeoeeeeiiiiiiieieens | DB NTA L [CTUD e [ OWNETSRDL e 130150 ] e |l O 2
Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeennnn | eeveveeininnennn | eeeeeeeeenn. [ACLI Acquisition Company ...........ceeeeeeeeeeeens | DEei] o NIALLL.... [Automobile Club of Southern California ... |OWNership......coooooiiiiiiiniiniin b 130150 ] e | e N0 2
Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeieenn | eeveeeeiiiiinnnn | eiieeeeennn. [ACLI Acquisition Company ..........cceeeeeeeeeeeens | DEel] o NIALLLL... [Automobile Club of Missouri .....oooeeeeeeeeees JOWNErShip. e 00100 s | eeeiiiiecieeeeeeeeeeeeeeeeeeeeees | N0 0 2
Club Exchange Corporation (Attorney-in-Fact) Automobile Club of Southern California
............................................................................ 43-0783626 .. | ..eevcveenie [ eeeeriiiiiin | e | e seeesneeeseeesseeeseeeens | o MOcc| o NTAL L. [ AutomobiTe Club of Missouri ....ooeceeeeneees [OUNEISNIP.coeeeieiiiiiciiieceieeenf . 1000000 o [ e e N0 e
Automobile Club of Southern California
............................................................................ 33-0835940 .. | ..eeeeeveeennn | eeveeveeeienninn | eeeeieeeieieiiieieeeeeeeneo. |Pleasant Travel Holding Company, LLC ..........|..DE.....]......NIA....... [Automobile Club of Southern California .... |Ownership.......ccooooiiiiiiniinniiiineneen 0881000 L.ou] ceeiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeee | N0 B
Automobile Club of Southern California
............................................................................ 33-0835940 .. | ..eeeeeeeeeenn | eeveeeeeeeenennn | eeeeeeeeeiiiiiiiiiiieeeeeeeneeo. |Pleasant Travel Holding Company, LLC ..........|..DE.....|......NIA....... [AAA Northern New England ............ccccceeeees JOWNErShIP..ceeeniiiiiiind 0 20000 s e | NO ] e
Automobile Club of Southern California
............................................................................ T7-0495728 .. | eveeeeeeeeenn | wvveevennneninnn | eeeiiiiiiiiiiiiiiiiieeeneene. |Pleasant Holidays, LLC ......oooeeeeeeeeeeeeeeeeees | L DELLLit] oo NIALL..... [Pleasant Travel Holding Company, LLC ....... |Ownership.......cccoooooiinmnnnnnnd 0 1000000 oo | eeeeeeiiiiiieeeeeeeee | N0 e
Automobile Club of Southern California
............................................................................ 94-2446918 .. | ..eeiiiiiiiinn | eeeeeeiiieininen | eeeeiiieeeeenes [HaW@ii World LLC L.oeiiiiiiiiiiiiiiiiieiiiieieeeeeeeen | CAl] e NTALLL.... [Pleasant Holidays, LLC .......ooeeeeeeeeeeeeeeees JOWNErShip. e . 1000000 Lo | e | N0 e
Automobile Club of Southern California
............................................................................ 71-0919095 .. | .eeeeeiieeienn | eeveeeeinininnnn | eeiiiiiiiiiiieeeeeeee. [Auto Club Enterprises ... | CAil] oo NIALLL.... [Automobile Club of Southern California .... |Other. ..o e e | NO 3
Automobile Club of Southern California
............................................................................ 43-0166020 .. [ ...cocoeeree | eeerrieiiiiee | eeveeeeieeeieeesieeeeeeee. | Automobile Club of Missouri ......coeeecveeeees [ MOcceee| oo NIALL..... [Auto Club Enterprises ....oceeevcveeenveennees [Other o e [ | e N B
Automobile Club of Southern California
............................................................................ 25-1114373 .| eeeeieevce | e | e | ARA East Central coeeoiiiiiiiieeeee [ PAL ] NTALL L [Auto Club Enterprises .oeovveeeveeeenveennees [Other o e [ |l N B
Automobile Club of Southern California
............................................................................ 630003500 .. | ..eeeveveeeeen | eeveeeeeeennnnnn | eeeeieieieiieeiieeeeeeeeee.. |Alabama Motorists Association, Inc. ...........|..AL.....].c....NIA..... [Auto Club Enterprises .......oooooeeveeeeeeeees |Other o e e |l NO) 3
Automobile Club of Southern California
............................................................................ 01-0112750 .. | eeveeeeeeeennn | wvveeemvnnnnnnnn | eeeniiiiiiiiiiennenennnnn. | AAA Northern New England ..........cccccooooeoieees | MEc] e e NTALLLL.c. [Auto Club Enterprises ..ooooeeeeveeeeeeeeeeeeeees JOther. o e e | NO) 3
Automobile Club of Southern California
............................................................................ 330945342 .. | .eeeiiiiiiiinn | eeveeeeniinninen | eeeiiiiiieeeeeeee. [Auto Club Services, LLC ...ooooiiiiiiiiiiiiiii | CAcLll] o NIALL..... [Automobile Club of Southern California .... |Ownership........coooovoiiiiiiiniennd 0 1000000 Loe | eeeeeeiiiiieeeeeeeeeeeeee | N0 e
Automobile Club of Southern California
............................................................................ 76-0664740 .. [ .oovveveence [ eeeiiiiiis | e |ARA Texas, LLC oo | T e NTAL L [ Auto Club Services, LLC oeveeeeveevieeeneees [0UNEISNIPL e 1000000 o [ eeeieieeeeeeeceeeeeeeeeeeesveeeee e N e s
Automobile Club of Southern California
............................................................................ 74-2982988 .. | ..ooociieiee [ e | e | ARA New Mexico, LLC eiiiiiiiiieiiieeieeenen | NV NTAL L [ Auto Club Services, LLC oeveeeeveevcieeencees [0UNEISNIPL e 1000000 o [ eeceieceeeeeceeeeeeeeeeesreeeee e N e
Automobile Club of Southern California
............................................................................ 33-0939557 .. | eeeveiienee [ eeeeriiiin | e | AR Hawaii, LLC i | HE ] NTAL L [ Auto Club Services, LLC oeveeeeeeevieeeneees [0UNEISNIPL e 1000000 o [ e e N0
Automobile Club of Southern California
............................................................................ 00-0000000 .. | ..eeeeveerene [ weermiieiiiien | eevveeesiieenieeeseeeneeeee. | Automobile Club of Hawaii, Inc. .....ccccooeees | Hlooooo] oo NTALL..... [ Auto Club Services, LLC ...oovvvveevcieeencnes [0UNEISNIP. o 1000000 o [ eeeieieceeeeeceeeeeeeeeeeesreeeee e N e s
Automobile Club of Southern California
............................................................................ 00-0000000 .. | ..eeeeveerene [ eeerriieiiiieen | eeveeesiieeniieeeieeeneeeee. | Automobile Club of New Mexico, Inc. ......c... |..NV.....|...... NIA....... [ Auto Club Services, LLC ....coovoveercuveencnes [0UNEISNIP.coiieiiiiiiicciieeeieeenf . 1000000 o [ eeiieieeeeeeeceeieeereeeeeesveeeen e N e s
Automobile Club of Southern California
............................................................................ 01-1855420 .. | ..eevcovvevce [ eveiieiiieen | eeveeeiieeseeeeieeeeeeeee. | Automobile Club of Texas, Inc. ....cccoeeeveween | TXeiie| e NTALL..... [ Auto Club Services, LLC ...oeeevveevcieeencees [0UNEISNIP. e 1000000 o [ eeieceieceeeeeceeieeeeeeeeeesreeeen e N e s
Automobile Club of Southern California
............................................................................ 25-0951930 .. | .eeeeveeeeeenn | eeveeeeeeeeeenen | eneeeeeeeeeeieeieiieeeeeeenee.. | ARA East Central Insurance Agency, Inc. ..... |..PA.....]......NIA....... [AAA East Central .....ccooooiiiiiiiiiiiiiieeeees | OWNErShIP. e 0 1000000 o] e |l O e
Automobile Club of Southern California
............................................................................ 25-1846506 .. | ..eeeveevveenn | eeveereeeeneennn | eeeeeeeeiiiiiiiiiieieeeeeeeeeee. [Auto Club Driving Schools, Inc .......cccceeeeees [ PALL] oo NIALLLL... [ ARa-Bast Central ...ooooooooeoiiiiieees L OWNErShiP. e 0 1000000 o] e | NO ] e
Automobile Club of Southern California
............................................................................ 34-0074310 .| ..eeeeevevee | eervieiiiee | eveeeeiieeeeieenieeeeeee. | The Ashland County Automobile Club ............ | .. OH.oooo|.eees. NIA..... [AAA East Central ..ocoooooeveenieeenneenieeene [OthEr e e [ | e N B
Automobile Club of Southern California
............................................................................ 34-0383238 .. [ ..ococeeeren | eeeerceeiiiiee | eeveeeeiieniieeneeeeeeee. | The MassiHlon Automobile Club ...ooocvveevcveeess | OHeeee| oo NTAL L. [ AAA East Central .ooeeeeeeeeeniieinieeneeene [Other e e [ | N 8
Automobile Club of Southern California
............................................................................ 85-0267099 .. [ ..ooooienon [ i | e |ALI=City Towing, Inc. i | N o NTAL L | AAA New Mexico, LLC .oovvieiveiiiineenneennne [OUNEISHIP. oo . 1000000 0| eeiiiiiiiciiceieenieeesecesireesieeenee [ oo N e i




¢l

STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Automobile Club of Southern California
............................................................................ 54-2106828 .. | ..eeevvveeeenn | weveereenennnnnn | eneeeeiiieiiiiiiiiieeeeeeeeeee. [ARA Driving School, Inc. ... [ MELLL] o NTAL..... [ AAA Northern New England ...........ccccceeeeees JOWNErShip..eeeeeiiiiiind 0 1000000 Lo | e |l NO ] e
Automobile Club of Southern California
............................................................................ 01-0022895 .. | ...oevvvveeenn | weveeeeeeeenennn | eeneeeieiiiiiiiiiiieeeeeeeeee. | ABA Northern New England Insurance ............ |..ME.....]......NIA....... [AAA Northern New England ............ccccceeeees JOWNErShIP..eeeeeiiiiiiiind 0 1000000 Lo | e | N0 s
Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeereecienn | eeeieeieeiieie | eeeeeiieeeeeeiiieeeeeeeeens. |Hewins Travel LLC ..o [MELL | NTALLLLLLL [ AAA Northern New England ...............occooe [Ownership.. ..o 11002000 | e [ N0 s
Automobile Club of Southern California
............................................................................ 01-0411376 .. | eeveeeveeeeenn | eevevmnnnmnnnnnn | eneeeiiiiiiiiiiiiiinneeeeenes [ TTiple A LEASING wevveviiiiiieiiiiiiiiiinnieninnnnnnnn | MEaeiin] ccco o NIAC.... [ AAA Northern New England ...........cccccceeeees JOWNErShip..eeeeeiiiiiiind 0 1000000 Lo | e | NO ] e
Automobile Club of Southern California
............................................................................ 52-0958851 .. | ..eeeeeeeeeenn | eeveveeeeeneennn | eneeeeeieiiiiiiiiieeeeeeeeneo. | ARA Arkansas Insurance Agency, Inc. ...........|..AR.....]......NIA....... [Automobile Club of Missouri ......ccccccccecccs JOWNErShIP..eeeeeeinniiiiiind 0 1000000 Lo | e | NO ] e
Automobile Club of Southern California
............................................................................ 430822493 .. | ..eeeiiiiiiinn | eeveeeeneeeninnn | eeiiiiieeeeeeeene. [ GlUD Insurance Agency, Inc. .....ooocceeeeieeeees [ MOLLLLL] o NTAGLLLL.. [Automobile Club of Missouri .....ooooeeeeeeeee JOWNErShIP..eeeeieiniiiind . 1000000 Lo | e |l NO ] e
Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeevveeeeeenn | weveeeeeeemnennn | ennnenenisenienenneeenennennnee. |Automobile Club of California ........ccccccceees | .. CA...il] oo NIALL..... [Automobile Club of Southern California .... |Ownership.......cocoooooiiiiiiinennd 0 1000000 Lo | eeeeeeeiiiieeeeeeeeeeeee | N0 e
Tidewater Automobile Association of Virginia, Automobile Club of Southern California
............................................................................ 54-0465700 .. | ..ooooiiiinn | eeiiiiieiiiii | e | Incorporated Lo [ VAL NTALLLLL [ Auto Club Enterprises ..o [Other L e e [ N0 8
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 54-2040600 .. | ..eeeeeeeeeenr | eeveeeeemeeeeens | eeeeiieeeeeeieeeeeeeeeeeeeeeee.. | ABA Tidewater Virginia Car Care Center, LLC VA.....[......NIA....... | Virginia, Incorporated ............cccoeeeeeeee | OUNErShip . ceiiiiiiiiiiiiiiiiiiieeecf 01000000 woe [ s [ N0
AAA Tidewater Virginia Fleet Operations, LLC Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 27-2311305 .. | eeeeiiieiininn | eeeeeeeneeininnn | s [ s |22 VA | e NTAG [ Virginia, Incorporated ... L OWNErShIPL e 0 1000000 L] e | el NO ] e
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeevveeeeens | weveeveememeeenn | weuueeseeneiiieeneeeeeeeeeeneee. | TAA Chesapeake Branch Office Property, LLC . VA.....[......NIA....... | Virginia, Incorporated ............cccoeeeeeeee | OUNErShip . ceiiiiiiiiiiiiiiiiiiieeecf 01000000 woe [ s [ N0
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveeeens | weveereemeneennn | enueeeeeneenneeeeneeneenennnnnn. | TAA Corporate Center Office Property, LLC ... |..VA.....]......NIA....... [Virginia, Incorporated ...............cceeeeeees JOWNErShiP..eeeeeiiiiind . 1000000 Lo | e | O e
TAA Greenbrier Car Care Center Property, LLC Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | wevevvermmmmnn | wrveemmmmmmnmnnn | emmmnniiniennieenen [ e seeeees | o2 VA | e NTAG [ Virginia, Incorporated ... JOWNErShIPL . 0 1000000 L] e |l NO ]
TAA Hampton Branch/Car Care Center Property, Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeerriicinnn | e | e [LLC e [ VAL U NTALLLLL [ Virginia, Incorporated e [OWNErShip. L] 01000000 e [ NO
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveeeenn | weveereeeemeennn | wnneeeeennennnnnnneennennnnnnnn. | TAA Newport News Branch Property, LLC ........ |..VA.....]......NIA....... [Virginia, Incorporated ..............cceeeeeeees JOWNErShIP..eeeeeeiiiind 0 1000000 Lo | e | NO ] e
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveveenn | weveeeeevemeennn | wnneeeeeneennenennnennennnnnnne. | TAA Norfolk Car Care Center Property, LLC ... [..VA.....]......NIA....... [Virginia, Incorporated ..............ccceeeeeees JOWNErShiP..eeeeeiiiiiind . 1000000 o] e | NO ] e
TAA Suffolk Branch Car Care Center Property, Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeerriicinnn | e | e [LLC e [ VAL U NTALLLLL [ Virginia, Incorporated e [OWNErShip. L] 01000000 e [ NO
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeveeveeeenn | weveereeeeeeennn | wnueeeenneenieenenenneennnnneee. | TAA Virginia Beach Branch Property, LLC ..... |..VA.....]......NIA....... [Virginia, Incorporated ...............ccoeeeeeees JOWNErShiP..eeeeeeiiiind . 1000000 Lo | e | NO ] e
TAA Williamsburg Branch/Car Care Center Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | evevvemremenn | weveermmmmmnnnnn | emmmeneiniiiniiieieieeeeeeeeeees [PTOpErtY, LLC Lo | VAL NTAG [ Virginia, Incorporated ..o L OWNETSAIPL e . 1000000 L] e |l NO ] e
Asterisk Explanation
T, ACSC Management Services, Inc. serves as the attorney-in-fact for Interinsurance Exchange of the Automobile Club. Club Exchange Corporation serves as the attorney-in-fact for Automobile Club INTer—INSUrance EXCRANGE. ......ciiiiiiiiiieiiiieiiit ettt ettt e st e s st e e se e e st e e s ntee e bbeesabeeeanteeeasseessneennnen
2 e AAA Northeast Holding, Inc. owns 20.45% of ACLI Acquisition Company. Interinsurance Exchange of the Automobile Club and Automobile Club of Southern California each own 13.15% of ACLI Acquisition Company. Automobile Club of Missouri owns 0.1% of ACLI Acquisition Company. The remainder is owned by

several non-affilated entities.
.| Possession of voting interests in nonprofit corporation.
.| Interinsurance Exchange of the Automobile Club owns a 50% interest in Motor Club Insurance Company. The remainder is owned by a non- aff|||ated entlty

The Automobile Club of Southern California owns an 88% interest in Pleasant Travel Holding Company, LLC (PTHC) and AAA Northern New England owns a 2% |nterest in PTHC The remainder is owned by several non-affiliated entities.
Effective March 31, 2024, the Interinsurance Exchange of the Automobile Club owns 100% of Wawanesa General Insurance Company.




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

4

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop
Federal flood
Private crop

Private flood

Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine
Inland marine
Pet insurance

Financial guaranty

Medical professional liability - occurrence

Medical professional liability - claims-made

Earthquake

Comprehensive (hospital and medical) individual ..
Comprehensive (hospital and medical) group

Credit accident and health

Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII .

Long-term care

Federal employees health benefits plan

Other health

Workers’ compensation
Other liability - occurrence
Other liability - claims-
Excess workers’ compensation ...
Products liability - occurrence ..
Products liability - claims-made
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability
Commercial auto no-fault (personal injury protection)
Other commercial auto liability

Private passenger auto physical damage

made

Commercial auto physical damage .

International

Warranty ....

Reinsurance - nonproportional assumed property
Reinsurance - nonproportional assumed liability
Reinsurance - nonproportional assumed financial lines
Aggregate write-ins for other lines of business

Totals

21,434
18,153,228

.. 10,267,489

15,004
16,068,244

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines ....
Multiple peril crop

Federal flood

Private crop

Private flood ..o
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..
Commercial multiple peril (liability portion)
[V lo g (e E= T TN o U E=T =T o YOS USRURORR
Ocean marine

Inland marine

Pet insurance

FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
Medical professional liability - occurrence
Medical professional liability - claims-made .
Earthquake
Comprehensive (hospital and medical) individual ..............ccooiiiiiiiiiii e

Comprehensive (hospital and medical) group
Credit accident and health

Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence .
Other liability - claims-made
EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability .............cocooiiiiiiiii e
Commercial auto no-fault (personal injury protection)
Other commercial auto liability
Private passenger auto physical damage

Commercial auto physical damage

Aircraft (all perils)

240,903
24,250,611

13,249,657

.. 184,985

240,903
................. 24,250,611

148,272

Warranty

Reinsurance - nonproportional assumed property

Reinsurance - nonproportional assumed liability

Reinsurance - nonproportional assumed financial lines

Aggregate write-ins for other lines of business

Totals

............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX

52,677,922 52,677,922 35,794,891

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

14
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2026 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/

Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)

© N o oA wDN =

Prior year-end surplus
as regards
policyholders

Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
82,143 Line 7 Line 7 Line 7
1. 3.
Col. 13, Line 7
As a % of Col. 1
Line 8
4.




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I |I I|| || I|I |I |I| || II| II|
1 2 4 8 7 2 0 2 6 4 9 0 0
oppement e Sehecue TRosmen ferier 2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I |I I|| || I|I I| I|| I| I|| II| I
1 2 4 8 7 2 0 2 6 4 5 5 0
e e S Swppement besument Gerfier =2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I |I I|| II ||| |I I|| I| I|| II| I
1 2 4 8 7 2 0 2 6 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I |I I|| I| I|| || II| I| I|| II| I
1 2 4 8 7 2 0 2 6 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—

16



STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................
Deduct amounts received on disposals . !
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred iNterest AN OtNET ............oii it st e e st e e be e be e beeabeesaesaeesseesbeesbeesbeenteens
Accrual of discount
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals ....
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total NOnadmitted @MOUNLS ..........cc.iiiiiiii ettt a e
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other .....
Accrual of discount ...
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals ...........ccccenuee.
Deduct amounts received on disposals ............... ’
Deduct amortization of premium, depreciation and proportional amortization .
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ... e
Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2Oo o

® N oA N =

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation iNCre@SE/(AECIEASE) .........uiuiiuiiuiiiiiieiti ittt bbbttt bbbttt bt bbbt bbbt b bbb nre e
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total NOnadmMitted @MOUNLS ..........coiiiiiiiii ettt
Statement value at end of current period (Line 11 minus Line 12)

................. 96,815,284

95,631,289

11,121,871 |

................. 88,769,891
... 22,705,923

196,831
(14,808)
....96,815,284

96,815,284

SI101
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

N o o w0 DN

ISSUER CREDIT OBLIGATIONS (ICO)

NAIC 1 (8) wovvvveeeeeeeeeeeeeeeeeeeeeeeeseeeses e esseseeesese e eeesessseeesse e eeesseseseeee e eeseseseeeee s eeeees
NAIC 2 (8) vovvveeeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeeeeeseeeseseeeee s eeeseeeseseeeeeese e eseseseseee e seee e esessseeeseeeesseseeeseees
NAIC B (8) vvvvveeeeeeeoeeeeeeeeeeeeeeeeesee s eeeeseeseeeeese e eeesessseeesse e eeesseseseee e eeesseeeee e
NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeeeeseeseeeeeeeseeeseseseeee s eeeseesseseseeeeeese e eesesesesese e see e eeeseeseeeesseesesereeeseees

NAIC 5 (a) ...

NAIC B (8) vvvvveeeeeerereeeeeeeeeeeeeeeesessessseeseeeeeeeseeeseseseee s eeeseesseeeseeeseee e eeseseseseeeeeeseeeseeessessseeesseeseseseeeseees

Total ICO

2 3 4 5 6 7 8

Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted

Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value

Beginning During During During End of End of End of December 31

of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
................. 17,938,262 |.....oovoveeen. 7,013,433 | 4,721,683 | (31,567 ) [0 20,198,445 | s e, 17,938,262
................... 5,834,579 ..o 1,159,258 [ 2,936,624 [ (67,393) 003,989,820 [ooccne e .. 5,834,579
................................................................................................ 4,797 | 89,894 | 85,108 [ o [
23,772,841 8,172,691 7,663,098 (9,066) 24,273,368 23,772,841

10.
1.
12.
13.
14.

ASSET-BACKED SECURITIES (ABS)

NAIC 1 ....

Total ABS

14,953,541

1,381,823

1,333,453

15,011,421

14,953,541

14,953,541

1,381,823

1,333,453

15,011,421

14,953,541

15.
16.
17.
18.
19.
20.
21.
22.

PREFERRED STOCK

Total ICO, ABS & Preferred Stock

38,726,382

9,554,514

8,996,551

444

38,726,382

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 § e ; NAIC2 §

................................... ; NAIC3 §

NAIC 4 §

................................... ; NAICS5 §

...... ; NAIC6 $




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

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

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 4,164,928 | 4,514,661
2. Cost Of Cash eqUIVAIENTS BCGUITET ............ccciiiiieieeeeceeececee ettt ettt s sttt e s e s s s s st es et eseseassssasesesesesessasannassss [eoenensnsnsanennens 5,002,269 |..cooiuriernne 1,427,944
3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration reCeived ON AISPOSAIS .........cciuiiiiiiiiiiiie ittt b et ettt e et e e saeesbeesbeesbeesbeenbeenbesnenne |onesieesineiaesiae s essaesaeees [oaeesesae e
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiiiee ettt ettt ettt esess s s e st et et esesess s es st et e sesesesessssssssesesesesessssanasssasssesesesnns [senesssseseseseneneneensasnnennnes [oeseeeneneeeenes 1,777,677
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.coeeuiuiiriieieierereeeeeeeeeeeeeseseseseaeas [eeeeneneneneeeees 9,167,197 |ooeeee 4,164,928
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 9,167,197 4,164,928
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
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 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



STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-0B-7 US Treasury Bond  4.250% 05/15/39 ......uiieeiemniieeeeeeeie e e eeen e e e e e eenne e e eennnns |enaad 03/24/2026 ..... Deutsche Bank Securities Inc .. ...50,000 |...
912810-QC-5 . ..|US Treasury Bond  4.500% 08/15/39 03/24/2026 . Various ............ 50,000 |.
912810-QE-1 . ..|US Treasury Bond  4.625% 02/15/40 02/10/2026 Chase Manhattan .. 258,755 |. 255,000 |.
912810-ST-6 . ..|US Treasury Bond  1.375% 11/15/40 03/19/2026 . Various . . 660,000 |.
912810-SU-3 . ..|US Treasury Bond  1.875% 02/15/51 03/31/2026 . Oppenheimer .. 950,000 |.
912810-SW-9 . ..|US Treasury Bond  1.875% 02/15/41 02/27/2026 . Goldman Sachs 375,000 |.
912810-8X-7 . ..|US Treasury Bond  2.375% 05/15/51 ......03/31/2026 . Chase Manhattan .. 250,000 |.
912810-TF-5 ......... US Treasury Bond — 2.375% 02/15/42 .....nvevuniiiiiiiiieeie et eai e eea e nneeen e 03/04/2026 ..... Toronto Dominion Securities . .. 475,000 |...
912810-UT-3 US Treasury Bond — 4.625% 02/15/46 .......cceemmmniiieeiieieeeeeeeie e e eeeeeee e e eeene e e eeeene e eennnnees |ennnd 03/31/2026 Citadel Securities .... ..600,000 |...

91282C-DY-4 . ..|US Treasury Bond  1.875% 02/15/32 02/13/2026 . RBS Greenwich Capital 690,000 |.
91282C-EE-7 . .|US Treasury Bond  2.375% 03/31/29 ......03/19/2026 . Bank of New York . 425,000 |.
91282C-Gl-7 US Treasury Bond  3.500% 02/15/33 ...eevviiiiiiiiiiiiiiiiiiie it e 03/12/2026 Bank of America .. ..325,000 |...
91282C-HC-8 US Treasury Bond  3.375% 05/15/33 ...oooiiiuniiiiiiiiiiieeeeeeeee s [ 03/03/2026 Bank of America .. .. 185,000 |...
91282C-LU-3 . ..|US Treasury Bond  4.125% 10/31/31 03/19/2026 . Various ... . 975,000 |.
91282C-MK-4 . .|US Treasury Bond  4.375% 01/31/32 03/23/2026 . Various . .. 736,365 |. 725,000 |

rrrrrrrrr22>2>>>>>

. 03/31/2026 ... | Various ...

03

91282C-PZ-8 US Treasury Bond  4.125% 02/15/36 ... o A ... 26,556 |. ... 27,000 |...

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 5,054,992 7,017,000

80415R-AC-5 ......... [Saudi Arabian 0il Co 144A  5.000% 02/02/36 ...vivererveressereseesnseeenessenesseeseesensaseneaseneaseneasens [......01/26/2026 ..... [ CNaS@ MANNATTAN . ..eveeerecereeseeeseeeseeneeseneeseresessenessensssenessentsneseaserenssnenssnensasensssenessaness |oenessenessenessenensaensseneares |oeenenssseneaensssenesnes 197,418 [ 200,000 D FE
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 197,418 200,000

00208R-NH-1 .........[AT&T Inc  5.125% 04/30/36 e 01/29/2026 ..... Bank of America .. ... 54,944 |. ...55,000 ...

00287Y-EE-5 .
010392-FL-7 .
02079K-BJ-5 .
02079K-BL-0 .
02079K-BN-6 .
02079K-B0-9 .
023135-DJ-2 ..
03073E-BB-0 .
04010L-BM-4 .

..|AbbVie Inc  4.125% 03/15/31 ..
..|Alabama Power Co  4.150% 08/15/44
..|Alphabet Inc  3.700% 02/15/29 ..
..|Alphabet Inc ~ 4.400% 02/15/33
..|Alphabet Inc  5.500% 02/15/46
..|Alphabet Inc  5.750% 02/15/66 ..
.. | Amazon.com Inc  5.950% 03/13/66
..|Cencora Inc ~ 4.250% 11/15/30 ....
.| Ares Capital Corp 5.250% 04/12/31

02/24/2026 .
02/10/2026 ...
02/09/2026 .

02/09/2026 .
02/09/2026 .
02/10/2026

34,990 |. 35,000 |
.5,000 |.
20,000 |.
15,000 |.
10,000 |.
10,000 |.
95,000 |
15,000 |.
20,000 |.

Bank of America
.|Morgan Stanley
Chase Manhattan
Chase Manhattan
Goldman Sachs .....

..| SMBC Nikko Secs America, Inc
03/13/2026 .....[Various ............
02/10/2026 .....|Chase Manhattan
01/05/2026 .....|[Chase Manhattan
01/23/2026 .

MMmMmMmmmMmmmmmmmm

oo SRR M = & = = = — o

B F
.EF
.EF
.C Fi
.C Fi
.C Fi
.C Fi
.EF
AF
. B F
04020E-AU-1 . ..|Ares Strategic Income Fund 144A  5.550% 04/15/31 . Various . 45,000 |. CF
051473-AD-8 . ..|Augusta Corp  4.656% 03/23/31 ................. 03/17/2026 Barclays Capita 15,000 |. B F
06406R-CG-0 . ..|Bank of NY Mellon Corp ~ 4.026% 01/22/30 . 01/14/2026 Morgan Stanley ...... .DF
126650-DN-7 . .| CVS Health Corp  1.750% 08/21/30 . .......01/20/2026 Citigroup Global Mkts B F
15135B-AX-9 Centene Corp  2.500% 03/01/31 J I 01/16/2026 ..... Citadel Securities .... CFE .ccen
15189X-BL-1 CenterPoint Energy Inc  4.850% 04/01/36 . N 02/24/202%6 ..... Bank of America 2.A FE
161175-CE-2 . ..|Charter Comm LLC ~ 3.500% 03/01/42 ... ......01/21/2026 .....|Barclays Capital 2.CFE ..
20030N-BU-4 . ..|Comcast Corp  3.400% 07/15/46 .. ..... 01/06/2026 .....|Susquehanna Finl Grp . 1.G FE ..
20030N-CC-3 ......... Comcast Corp  3.969% 11/01/47 .vvviiiiiiiiiiiii s e 01/05/2026 ..... Barclays Capital 1.G FE
20030N-DL-2 ......... Comcast Corp  2.800% 01/15/51 ..veeiiiiiiiiiiiieie e eeee e 01/02/2026 ..... Susquehanna Finl Grp . 1.G FE
20030N-DS-7 . ..|Comcast Corp  2.887% 11/01/51 .. 01/14/2026 .....[Various ............ 1.G FE ..
25278X-AZ-2 . Diamond Energy Inc  5.400% 04/18/34 . 02/05/2026 . Morgan Stanley 2.BFE ..
25278X-BB-4 . ..|Diamond Energy Inc  5.900% 04/18/64 02/05/2026 . Morgan Stanley ... 2.B FE ..
281020-BD-8 . ..|Edison Intl Inc  4.800% 03/15/31 .... 02/23/2026 . Fuji Securities Inc. 2.BFE ..
29273V-BK-5 . ..|Energy Transfer Equity 5.350% 01/15/36 . 01/12/2026 .|Bank of America .. 2.BFE ..
20278N-AR-4 . ..|Energy Transfer Ptrns LP  5.000% 05/15/50 . 01/12/2026 .....[Various ......... 2.BFE ..
29379V-BJ-1 ..|Enterprise Prods Inc  4.900% 05/15/46 ... 01/22/2026 . Chase Manhattan 1.G FE ..
29379V-BY-8 . ..|Enterprise Prods Inc ~ 3.700% 01/31/51 01/22/2026 . Chase Manhattan 1.G FE ..
30303\-80-8 . ..|Meta Platforms Inc  5.600% 05/15/53 ... 01/05/2026 First Union .... 1.D FE ..
3030318115 . ..[Meta Platforms Inc  5.550% 08/15/64 02/11/2026 .....|Barclays Capital 1.D FE ..
303031-8Y-1 . ..[Meta Platforms Inc  5.750% 11/15/65 ... 02/02/2026 .....[Goldman Sachs .. 1.D FE ..
314352-AC-9 ......... |FedEx Freight Hldg Co 144A  4.650% 03/15/31 01/27/2026 .....|Goldman Sachs 2.CFE ..
314352-AE-5 . ..|FedEx Freight Hidg Co 144A  4.950% 03/15/33 .......03/05/2026 . Various ......... 2.CFE ..
350930-AF-0 . ..|Foundry JV Hldgs LLC ~ 5.500% 01/25/31 .... .. 01/08/2026 Citigroup Global Mkts ..206,822 |. 2.BFE ..
362666-AD-9 . ..|GE HealthCare Tech Inc ~ 4.150% 12/15/28 . ......01/15/2026 First Union .... 15,026 |. 2.BFE ..
381456-AS-9 ......... Goldman Sachs Grp Inc  5.065% 01/21/37 R 01/16/2026 ..... Various ... 40,007 |. 2.AFE ...
AF

N
m

PR Hotmet Aerospace 1Nc 3.9005 04/15/20 ...ooooessecssmmmssssssesmmesssssssmmmeessssssommmssssssssssemsessesomes |ooeend 02/17/2026 ... | Citigroup Blobal HKES woeeersrsmeessmnsrmseesemmssreeeeeemneseeeeeeemeeseeeeeeesmesreeeeeesmmeeeseeemseeeeeeenns.|oeseeeseeseesseeeeessseeseeeens oo 14,99
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444859-BY-7 . |Humana Inc 5.950% 03/15/34 ......eviiiiiiiiiieiee e [eeed 02/02/2026 ..... Various ... ... 10,367 |. 2.BFE
444859-CD-2 Humana Inc  5.550% 05/01/35 ..... 02/11/2026 Various . 25,109 |. 2.BFE ..
534187-BZ-1 . Lincoln National Corp  5.350% 11/15/35 .. 03/19/2026 .....|[Various ... 2.AFE ..
56530K-AA-4 . ..[Maple Parent Hidgs Co 144A  4.750% 03/26/29 03/12/2026 .....[Morgan Stanley 2.CFE ..
571676-AY-1 . ..|Mars Inc 144A  4.800% 03/01/30 .... 01/02/2026 .....[Goldman Sachs .. 1.F FE ..
58933Y-CB-9 . ..|Merck & Co Inc  5.550% 12/04/55 01/13/2026 .....[Goldman Sachs 1.D FE ..
58933Y-CC-7 . .|Merck & Co Inc  5.700% 12/04/65 01/09/2026 .....[Goldman Sachs .. 1.G FE ..
61747Y-FL-4 Morgan Stanley  5.466% 01/18/35 ..ceuuiiriniiiiiiiiiii e enaes e 02/02/2026 ..... Morgan Stanley 1.EFE
61747Y-FR-1 Morgan Stanley  5.831% 04/19/35 ......ooiiiiiiiiiiii e e 03/13/2026 ..... Morgan Stanley ... 1.E FE
61747Y-GB-5 . ..|Morgan Stanley  4.708% 03/12/32 03/11/2026 .....|Morgan Stanley 1.EFE ..
61748U-AR-3 . ..[Morgan Stanley  4.238% 01/09/30 01/15/2026 .....[Morgan Stanley 1.EFE ..
67066G-AG-9 ......... NVIDIA Corp  3.500% 04/01/40 ...oooiuvmiiiiiiiiiiiiiii e ean oo 01/13/2026 ..... Goldman Sachs .. 1.D FE
68389X-AV-T7 ......... Oracle Corp  4.300% 07/08/34 ......eeeiieiiiiiiiiee e et e e enens e 01/07/2026 ..... Susquehanna Finl Grp .... 2.BFE
68389X-BV-6 . ..|Oracle Corp  2.950% 04/01/30 . ......08/27/2026 .....|Morgan Stanley ... 2.BFE ..
68389X-Bi-4 . ..|Oracle Corp  3.600% 04/01/40 . .. 01/07/2026 .....[Morgan Stanley 2.BFE ..
68389X-BX-2 . ..|Oracle Corp  3.600% 04/01/50 . 01/21/2026 .....|Barclays Capital 2.BFE ..
68389X-C0-6 . ..|Oracle Corp  5.550% 02/06/53 . ......01/30/2026 .....|Various ... 2.BFE ..
68389X-CU-7 . ..|Oracle Corp  5.375% 09/27/54 . .. 01/07/2026 .....|Morgan Stanley 2.BFE ..
68389X-DC-6 . ..|Oracle Corp  6.125% 08/03/65 . ......08/27/2026 .....|Jane Street Execution Services 2.BFE ..
68389X-DK-8 . ..|Oracle Corp  4.800% 09/26/32 . .. 01/16/2026 Various ............ 2.BFE ..
68389X-Dil-2 . ..|Oracle Corp  4.550% 02/04/29 . 02/02/2026 .....[Bank of America .. 2.BFE ..
68389X-DY-8 . ..|Oracle Corp  5.350% 05/04/33 . 02/02/2026 .....[Bank of America 2.BFE ..
68389X-EC-5 . ..|Oracle Corp  6.850% 02/04/66 . 03/06/2026 Various ...... 2.BFE ..
694308-LA-3 . ..|Pacific Gas & Electric Co  5.200% 05/01/36 02/18/2026 .....[First Union . 2.AFE ..
695114-CT-3 . ..|PacifiCorp  4.125% 01/15/49 .. 01/26/2026 .....[Susquehanna Finl Grp . 2.AFE ..
695114-CZ-9 . ..|PacifiCorp  5.350% 12/01/53 .. 01/20/2026 .....[Various ............ 2.AFE ..
695114-DA-3 . ..|PacifiCorp  5.500% 05/15/54 .. 01/05/2026 .....[Morgan Stanley 2.AFE ..
695114-DE-5 . .|PacifiCorp  5.800% 01/15/55 .. 01/02/2026 RBC .oveevenn 2.AFE ..
695114-DH-8 PacifiCorp  4.250% 03/15/29 .....uueiiiiiiiiiiiie et e 02/04/2026 ..... First Union . 2.A FE
695114-DP-0 PacifiCorp  5.450% 04/15/33 .....evviiiiiiiiiiiiii it e 03/30/2026 ..... Citadel Securities . 1.G FE
695114-D0-8 . ..|PacifiCorp  5.800% 04/15/36 .. ......03/23/2026 .....|Chase Manhattan .. 1.G FE ..
709599-CC-6 . .|Penske Truck Leasing 144A  4.550% 01/15/31 .. 01/06/2026 Bank of America .. 2.BFE ..
79466L-AR-5 Salesforce.com Inc  4.650% 03/15/29 ........uuiiiiiiiiiiiiiie e ees e 03/11/2026 ..... Citigroup Global Mkts 1.F FE
T9466L-AT-1 Salesforce.com Inc  5.200% 03/15/33 ...iivuniiriiiiiiiiiiiiiin e eni s eni e eni s enneeens |e2.03/1172026 ... Barclays Capital ... 1.F FE
79466L-AV-6 . ..|Salesforce.com Inc  6.400% 03/15/46 ..|Various ... 1.F FE ..
T9466L-AX-2 . .|Salesforce.com Inc  6.700% 03/15/66 ... .|Various . 1.FFE ..
842400-HU-0 Southern Calif Edison  5.300% 03/01/28 .......cccuiiiiiiiiiiiiiiee e ieneees oo 01/15/2026 ..... Various . 1.G FE
842400-JC-8 Southern Calif Edison  5.150% 06/01/29 .........ccvviiiiiiiiiiiiiiiiiiiiiiie e oo 02/24/2026 First Union .... 1.G FE
842400-JL-8 . ..|Southern Calif Edison 4.800% 03/15/33 .. 02/24/2026 .....[First Union .... 2.AFE ..
845437-BV-3 . ..| Southwestern Elec Power  5.200% 04/01/36 03/05/2026 . Fuji Securities Inc. 2.A FE ..
845437-Bli-1 . ..| Southwestern Elec Power  5.900% 04/01/56 03/05/2026 .....[Fuji Securities Inc. 2.AFE ..
871658-AR-4 . ..|Synchrony Finl Inc  2.875% 10/28/31 03/30/2026 . Morgan Stanley 2.CFE ..
87165B-AY-9 . ..| Synchrony Finl Inc  6.000% 07/29/36 02/02/2026 .....|[Various ... 2.CFE ..
87165B-AZ-6 . ..| Synchrony Finl Inc ~ 4.947% 02/25/32 . 03/17/2026 Various . 2.CFE ..
87612G-AT-8 . ..| Targa Resources Corp  4.350% 04/15/31 . 02/25/2026 . Toronto Dominion Securities . 2.B FE ..
883556-DJ-8 . ..|Thermo Fisher Scientific Inc ~ 4.902% 02/12/36 .......02/09/2026 .....|First Union .... 1.F FE ..
89158T-AB-5 . .| TotalEnergies Cap USA LLC ~ 4.569% 01/13/33 .. 01/06/2026 Citigroup Globa 1.D FE ..
89788\-AN-2 . Truist Finl Corp  4.597% 01/27/32 ... 01/22/2026 .....[Bank of New Yor 2.AFE ..
92553P-AU-6 Viacom Inc  5.850% 09/01/43 ........ 02/04/2026 .....|[Various ... 3.AFE ..
92556H-AB-3 . .|Paramount Global  4.950% 01/15/31 01/15/2026 .....|[Various . 3.AFE ..
92556H-AC-1 . Paramount Global — 4.950% 05/19/50 01/15/2026 .....|Various . 3.AFE ..
92556V-AF-3 . Viatris Inc  4.000% 06/22/50 ......... 03/03/2026 .....[Various . 2.CFE ..
927804-GX-6 Virginia Elec & Pur Co  4.950% 03/15/36 . 02/27/2026 .....|[Various . 1.G FE ..
92939U-AL-0 ......... WEC Energy Grp Inc  4.750% 01/15/28 .....eveiiiiiiiiiiiiiiiiiiiii et oo 02/23/2026 ..... Various ... 2.AFE
969457-CJ-7 ......... Williams Cos Inc  5.650% 03/15/33 ....coueiiiiiiiiiiiiiie e e ettt ne e enens e 02/11/2026 ..... Goldman Sachs .. 2BFE ..........
969457-CV-0 ......... Williams Cos Inc  5.150% 03/15/36 .....oeiiiiiuuriiiiiiiiiiieiiiiiiiiiieis s it e e e e ciiiiee s e e csiiieeeeeeine oo 02/13/2026 ..... Var ious 2BFE ..........




¢'v04

STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
151350-BB-4 ......... Cenovus Energy Inc  5.400% 03/20/36 ......eeeeuuusseeemnnnnaareennnnnaaseernnnnssseernnnnasserrnnnnasseernnnnnes |oennnd 01/13/2026 ..... MOrGaN SHANI €Y o ertuneiieiireie et e eiii e et etrnn e e eeeren e s eernnn s ereernnnn e teernrnnateeennnnnaseeernnnnaateere |seerrennnsteerenrnnsereernnnnaareee |rernnnnaaeeerennnaaeeeennes 19,898 |ovneueiiiiiiiiieeeennnnans 20,000 funiiieininie e 159 |2.A FE ..........
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,020,281 2,077,000 14,130 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 8,172,692 9,294,000 56,442 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 3 8,172,692 9,294,000 56,442 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 8,172,692 9,294,000 56,442 XXX

3137HL-N6-5 . FHR 5551 FB 5.000% 08/25/52 .....uvvviiieiiiiiiiiie ittt [ 03/05/2026 .....[Chase Manhattan ..

38381N-XD-5 . ..| GNR 2025-110 J  5.000% 09/20/51 ......03/05/2026 .....[Bank of America .. .
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 153 639 152,383
617950-AC4 ......... [Morgan Stanley Res Trust 144A  4.767% 01/25/71 ..oooooososeeossssssrssereesseeeeeseeersseseeesereseens [-..001/21/2026 ... [MOTGAN STANIEY ..vvrverorosrorssosesesssessrereseeeseseseesseerenesseeseeseeeeesernaseeesseseeeereeereesereaes | RN RN 100,000 [rovoveresesrorsenirenees 100,000 1.
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 100,000 100,000

.. 15,450 |.
66,949 |.

..15,000 |...
65,000 |.

05557A-AF-0 . Barclays Comm Mtg Trust  5.780% 02/15/31 . Barclays Capital .

.. Bank5  5.336% 02/15/57 .

06650J-AP-3 . . Bank of America ..

08164K-AZ-3 . ..|Benchmark Mtg Trust 5.436, Deutsche Bank Securities Inc 30,900 |. 30,000 |.
081934-AU-5 . ..|Benchmark Mtg Trust  5.425% 09/15/58 Citigroup Global Mkts ... 35,865 35,000 |
12433L-AA-3 . .|BX Trust 144A  5.073% 02/15/42 .... Citigroup Global Mkts 130,000 130,000 |.

165,000 |.
100,000 |.
47,449 |.
95,000 |
100,000 |.

Morgan Stanley ...
Wells Fargo Securities .
Various ..........oe...
Cantor Fitzgerald
Goldman Sachs ..

..|BX Trust 144A  4.723% 02/15/28 .
..|BX Trust 144A  5.023% 04/15/43 .

..|Citigroup Comm Mtg Trust 3. 209% 05/10/49
..|Extended Stay America Trust 144A  4.873% 02/15/43
| IRV Trust 144A  5.205% 03/14/47 ...

124330-AA-1 .
12434H-AA-1 .
17200Y-AR-9 .
30227V-AA-1 .
45006H-AA-9 .

100,000 |.
47,376 |.
95386 |.

62057F-AA-7 . ..|NY Comm Mtg Trust 144A  5.664% 02/ . First Union .... 95,000 90,000 |.
78451F-AA-4 . .|SLG Trust 144A  4.065% 04/15/41 ........... Wells Fargo Securities . ..100,000 |. 100,000 |.
95005B-AF-7 Wells Fargo Comn Mtg Trust  5.250% 03/15/59 ....cccoviiiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeees[.2222.02/17/2026 ... Wells Fargo Securities .... ... 72,100 |. ...70,000 |...
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency commercial mortgage-backed securities (unaffiliated) 1,056,893 1,042,449
30166U-AF-7 ......... [Exeter Auto Trust  5.810% 12/16/30 ...viveeereseuesessesssssessesesesesnssesesnesessesessssessssesssesssnens [ 03/23/2026 ..... JFUJ i SEOUT I THES IMC. wveuvesesesssesessssessesessenesssnesessesesesessssessssessssessssessssesessesessesenssensse |oessesessesessssesssesessessseses |osssesesessesessesessesens 71,201 | 70,000 1.
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 71,291 70,000
1889999999. Total - asset-backed securities (unaffiliated) 1,381,823 1,364,832
1899999999. Total - asset-backed securities (affiliated)
1909999997. Total - asset-backed securities - Part 3 1,381,823 1,364,832 2,126
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 1,381,823 1,364,832 2,126
2009999999. Total - issuer credit obligations and asset-backed securities 9,554,514 10,658,832 58,568

4509999997. Total - preferred stocks - Part 3
4509999998. Total - preferred stocks - Part 5
4509999999. Total - preferred stocks

005098-10-8 .........  ACUSINEt HIAGS COTP wvuvieruniirieitiieeeii et e e e e e s e e aa s e e e eenneennneeens |oieees 03/20/2026 ..... Various .

007973-10-0 . .| Advanced Energy Ind .. 03/20/2026 . RBC ...

029899-10-1 . ..| American States Water Co ......03/20/2026 . Various .

038336-10-3 ......... APTArGIOUD IMC ..ttt e e s nn e e ennns e 03/20/2026 ..... Various ...

03957W-10-6 ......... LA LT TG 1T RN 03/20/2026 ..... Various ...

039653-10-0 ......... AFCOSE INC ittt st e s e e e e s s nnn e e e e nnnns |oeea 03/20/2026 ..... Various ...

04247X-10-2 ......... Armstrong World IndS INC wuueevunieruiieiie it ea e e e e e e e e e eeaeeens [eieees 03/20/2026 ..... Various ... .
043436-10-4 ......... ASBUTY AUEOMOTIVE GIP .oeeieiiie e et renee e |oeeaas 03/20/2026 ..... Various ... .. 8.000 |....
04956D-10-7 ......... Atmus Filtration TeCh INC ..cceeeieiiiieiii s [ 03/20/2026 ..... Various ...

056525-10-8 ......... Badger Meter INC ...ooeeeeeiiiiieee e e 03/20/2026 ..... Various ...

09073M-10-4 ......... LT 1o 114 o T R PP PPRRPRRRPR RN 03/20/2026 ..... Various ...

09239B-10-9 ......... BIACKLING INC .ttt s et e st e e s e e e s s inneeeesssnnneeaeees |oeaaas 03/20/2026 ..... Various ...
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104674-10-6 ......... Brady W H Co Class A ....eeeeiiiiiiie it nnnees e 03/20/2026 ..... Various ...
109194-10-0 ......... Bright HOrizons SIS INC wuueevuniiriiiiiieiiie et e e e e e e e eeneeens [oieees 03/20/2026 ..... Various ...
109641-10-0 ......... Brinker TNt INC ..eeeiiiiiiiiiie e ee e 03/20/2026 ..... Various ...
125100-10-0 ......... CCC Intelligent SoIS INC wuuuiiiiiiiiiiiiiiiii e eees [eenand 03/20/2026 ..... Various ...
12618T-10-5 ......... ORA INEL INC et nne e e snnnne e e |oeeaas 03/20/2026 ..... Various ...
126402-10-6 ......... CSI INAUSTFials INC wuvvvvvuvuriiiisiiiiiiiiiisi s [eeeee 03/20/2026 ..... Various ...
12653C-10-8 ......... ONX RESOUICES COTP -.vieiiiiie e e ettt e e ettt e e e s e e e s e e s s sae e e e e s s esmnn e e e s semnnneeeeees |oeaaas 03/20/2026 ..... Various ...
147448-10-4 ......... Casella Waste SYS INC wuuuiiuuiiiiiiii i e e era e eneees [eieees 03/20/2026 ..... Various ...
165303-10-8 ......... Chesapeake Utils COMP wuuerrureeeueeeeeeeeieetieeeaneeeaseeaaseeaueesneeaneesnneesnneesnnaesnneesnneesnneeannees  |oeeees 03/20/2026 ..... Various ...
203607-10-6 . .| Community Bank Sys Inc . 03/20/2026 . Various .
204166-10-2 . .| CommVault Sys Inc 03/12/2026 . Various .
21874C-10-2 . ..|Core & Main Inc 03/30/2026 . Various . K
221006-10-9 ......... COTVEI COTP ettt e e e s e e e s s e e e e e s s smnne e e e e s snnnnneeeeannn |oeeaas 01/29/202%6 ..... Various ... 214.000 |....
224408-10-4 ......... [0TSR RN 03/20/2026 ..... Various ... ...61.000 |....
229899-10-9 ......... CulTen Frost Bankers ..........cccueeeeeiiiiieiiee i ee et s s e s s snn e e s snnnnneees |oeeaas 03/09/2026 ..... Jefferies . ... 4.000 |....
26969P-10-8 ......... Eagle Materials INC ..eeuuieeuiiiiiiii e ra e e e na e ennnes feieees 03/24/2026 ..... Various ...
2861811-10-6 ......... E1ement SOIS INC .oeiiiiuiiiiiiie et sneens e 03/20/2026 ..... Various ...
292765-10-4 ......... ENErpac TOOI GIP COTP wuuueerueerieerineerie et e eeie e e e eai e e e e eai e e e e eaa e eaa e eaaeeanseanneesnneeannees [oieees 03/24/2026 ..... Various ...
29355X-10-7 ......... ENPIO INAS INC ..neeieiiie et e e nnne e e enn |eeeaas 03/20/2026 ..... Various ...
29605J-10-6 Lo T RSOOSR RN 03/23/2026 ..... Various ...
296315-10-4 . ..|ESCO Technologies Inc 03/09/2026 . Jefferies .
313855-10-8 . .| Federal Signal Corp .. 03/20/2026 . Various .
32020R-10-9 . .|First Finl Bankshares Inc 03/20/2026 . Various .
339750-10-1 . ..|Floor & Decor Hldgs Inc Various .
359694-10-6 . ..|HB Fuller Co ........... Various .
376370-10-5 ......... Glacier Bancorp INC ......cuuuuiiiiiiriiiniiiiiiie e e s e e erran s rrana e ees [eenand 03/20/2026 ..... Various ...
384109-10-4 ......... GraCO INC 1.ttt et e e s e e e s nnen e e s s nnn e e e s ennnns |oeaa 03/20/2026 ..... Various ...
405024-10-0 ......... HAEMONEE 1CS COTP wueerieiriie ettt e e e e e e e e e e e e e e e aa s esaeeansenneeens [oieees 03/20/2026 ..... Various ...
405166-10-9 ......... HAGET 1Y INC i e 03/30/2026 ..... Various ...
407497-10-6 ......... HamiTton Lane INC ..ocoeeeeeiiiiiiiiii [ 03/20/2026 ..... Various ...
421298-10-0 Hayward HIAGS 1NC evuneriiieie ettt e et e e et e et e e e e e e e e e e eenneeenneennneennneannnns |oenees 03/20/2026 ..... Various ...
426281-10-1 . .| Jack Henry & Assoc 03/20/2026 . Various .
441593-10-0 . ..|Houl ihan Lokey Inc . 03/20/2026 . Various .
451107-10-6 . ..| IDACORP Inc .......... 03/20/2026 . Various .
45780R-10-1 . .| Installed Bldg Prods Inc . 03/20/2026 . Various .
482821-10-4 . ..|Kadant Inc ..... 03/20/2026 . Various .
497266-10-6 ......... KITDY COTP ettt e s e e s s nnn e e ennnnneees |oeeaas 03/09/2026 ..... Jefferies .
498894-10-4 ......... Knife RIVET COTP evvieirie ettt e e e e e e e s e esa e eennesnneeannes [oieees 03/20/2026 ..... Various ...
49926D-10-9 ......... KNOWIES COTP +aeereeetee et e e ete e et e e e e e ea e e eaeeea e e eaa e e eaaneeaneeanneeanneeanneesnneeannenanneeenneeennanens  |oenees 03/20/2026 ..... Various ...
511656-10-0 ......... Lakeland Finl COrp .ovuuneerueerieiiiee it e e e e e e e e e e e e s eaa e eaaeeeneeanneeens [oieees 03/20/2026 ..... Various .
518415-10-4 ......... Lattice SemicondUCtOr COP ..ueueieuureeeeieesieeieeeeeeeeeeeaeeeaeeeaaeeeaneeeaneeaneeanneesnneeanneeenneeen |oenees 03/20/2026 .....
535555-10-6 ......... LindSay COTP weveiiiuuriiiieiiiiiii ettt e 03/20/2026 .....
537008-10-4 ......... LitEelTUSE INC et nneee e |oeeaas 03/20/2026 .....
55306N-10-4 ......... MKS InStruments INC ...cuvveeiiiiiiiiiiiii s e 03/20/2026 .....
562750-10-9 . ..|Manhattan Assoc Inc .. 03/20/2026 . Various .
57060D-10-8 . .|MarketAxess Hldgs Inc 03/20/2026 . Various .
596680-10-8 . Middlesex Water Co . 03/20/2026 . Various .
600551-20-4 ......... Miller Inds Inc .... 03/20/2026 Various ...
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626755-10-2 ......... MUPPHY USA NG .t ennns e 03/12/2026 ..... Various ...
636180-10-1 ......... National Fuel Gas C0 ...cceevveiiiiiiiiiiiiiiiiiiiii i [ 03/31/2026 ..... Various ...
640491-10-6 ......... NEOGENM COTP .ttt e e e e e e e s s e e e e e s meen e e e e s smnnn e e e e s ennnnneees |oeeas 03/30/2026 ..... Various ...
643610-10-1 ......... BT =14 T 1T PP RN 03/20/2026 ..... Various ...
65336K-10-3 ......... Nexstar Broadcasting GIP w..eeeeeeeeesseeesseuuseeeeneeieeeeeeseeeeeenneeeneennneeenneesnneesnneessnsesnnsennnnens  |oenees 03/12/2026 ..... Various ...
675232-10-2 ......... 0c€aNEEring NI INC tevuuiireiiii ittt et e e e ra e re e raeeneees [oieees 03/20/2026 ..... Various ... ...78.000 |....
714046-10-9 ......... PErkiNEIMEr INC ..eeeiieieei et e e sne e e e s ssnn e e e e s nnnns |oeaaas 03/20/2026 ..... Various ... 617.000 |....
73278L-10-5 ......... T I PSPPI RN 03/25/2026 ..... Various ... 210.000 |....
739276-10-3 ......... Power Integrations INC ..eeuueeeeieieie et e e e eae e e e e ea e e e e eaaeeaneeanneeanneeen |ereees 03/20/2026 ..... Various ... ... 88.000 |....
740444-10-4 . .|Preformed Line Prods Co ... 03/20/2026 . Various . 75.000 |.
743606-10-5 . .|Prosperity Bancshares Inc 03/20/2026 . Various . ...69.000 |.
78351F-10-7 . ..|Ryan Specialty Hldgs Inc 03/20/2026 . Various . .. 2,603.000 |.
7846311-10-7 ......... SPS COMIBICE IMC ..ttt e e ettt et e e s e e e e s s ssn e e e e s s mnnneeeeeennns |oeeaas 03/20/2026 ..... Various ... 591.000 |....
T8473E-10-3 ......... SPX TEChNOTOGIES NC wvueerieerieetiie et e s e s e e e eaa s eaneeenneeanneens [oieees 03/20/2026 ..... Various ... ... 18.000 |....
78709Y-10-5 ......... 8T8 INC 1.t e s e e e s nnn e e e s eannnees |oeaa 03/20/2026 ..... Various ... ..129.000 |....
829073-10-5 ......... Simpson Manufacturing Co INC ..veuuiiruniiiiiiiii i naes e 03/20/2026 ..... Various ... ...67.000 |....
82982L-10-3 ......... SiteOne Landscape SUPPIY INC .ueeueeereieieie et e e e e e e e e e e e e e e eaan e eaa e eaneeaneeenneennns |oeeees 03/20/2026 ..... Various ...
854231-10-7 ......... 1A s 1) T o PP PPPP PP PPPRPPR RPN 03/20/2026 ..... Various ...
860372-10-1 ......... U T T 2 ] o PSR PPRRPPR SN 03/20/2026 ..... Various ...
861025-10-4 Stock Yards Bancorp INC evuueeuuieriieiiiiiiie i e e aa e e ena e een e 03/20/2026 ..... Various ...
881626-10-3 . .| Tetra Tech Inc ......... 03/20/2026 .....|[Various .
882681-10-9 . .| Texas Roadhouse Inc 03/20/2026 . Various .
891092-10-8 . Toro Co ......... 03/20/2026 .....|[Various .
893520-10-7 . .| Transcat Inc Various .
902252-10-5 . ..|Tyler Tech Inc ... Various .
902673-10-2 ......... UFP TEChNOTOGIES NC wvuneerieirieetiee ettt e e e e e e s e e e e eaa s ean e eeneennneens [oieees 03/20/2026 ..... Various ...
902681-10-5 ......... UBE COTP ettt e e e s e e e e s s asan e e e s s mann e e e s s emnnnee e s sennnnnees |oeeas 03/20/2026 ..... Various ...
902788-10-8 ......... L T P RN 03/20/2026 ..... Various ...
90984P-30-3 ......... United Community Banks INC ..eeuuieeunieeeiiiiieeie e e e et e et e eeie e e e e e e e e e e eeeeeeeeeneneeenneennnaennn |oeeees 03/20/2026 ..... Various ...
918284-10-0 ......... TP RSN 03/20/2026 ..... Various ...
920253-10-1 Valmont IS INC ..eeeiieiiiiiee et nnnns |eeeas 03/20/2026 ..... Various ... ... 14.000 |....
920474-10-1 . .|Valvoline Inc . 03/20/2026 .....[Various . ..308.000 |.
942622-20-0 . ..|Watsco Inc ..... 03/20/2026 .....|[Various . .2.000 |.
942749-10-2 . .|Watts Water Tech Inc . 03/20/2026 . Various . ..190.000 |.
955306-10-5 . .|West Pharm Svs Inc 03/09/2026 .....[Jefferies . . 1.000 |.
968223-20-6 . ..|John Wiley & Sons Inc 03/20/2026 . Various . 67.000 |.
974250-10-2 ......... WINMAK COTP .ttt e e ee e e s s mse e e e e s s mnnn e e e e e ennns |oeeaas 03/20/2026 ..... Various ... ....5.000 |....
G9618E-10-7 ......... White Mountaing INSUFANCE GIP ..veveuierunieruieriieii et eti s ert e era s e e s e ra e era e erneeneseraeeneneenen [oieees 03/20/2026 ..... Various ... e 2.000 ...
194693-10-7 ......... ColTiers It GrP INC ..eeiieiiiiiiiie et ennnee e |oeeaas 03/20/2026 ..... Various ... ... 24.000 |....
33767E-20-2 ......... LT T A AT T R PP PPPPPRPPP RN 03/20/2026 ..... Various ... ...69.000 |....
639108-10-8 ......... Gates Industrial Corp PLC ... UV R 03/20/2026 ..... Various ... ..588.000 |....
T92240-10-9 ......... B oTY T PP PPPPPPPIN FTPPR 03/20/2026 ..... Various 642.000
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 1,567,357 XXX XXX
5989999997. Total - common stocks - Part 3 1,567,357 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 1,567,357 XXX XXX
5999999999. Total - preferred and common stocks 1,567,357 XXX XXX
6009999999 - Totals 11,121,871 XXX 58,568 XXX
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..912810-RF-7 |US Treasury Bond INFL IX  1.375% 02/15/44 . [. 03/04/2026 . |First Union ... 89,384 , ...84,706 |............87,778 |.... L1220 ..85,488 |.. ....3,8% [.... . 02/15/2044 . (1
..912810-RX-8 |US Treasury Bond ~ 3.000% 05/15/47 ............ . 03/31/2026 . |Morgan Stanley ... ..576,180 . 776,000 ..605,462 |. ..614,354 |oooiiiiiiins 1,128 ). .615,482 . (39,302) |. . 05/15/2047 . (1.
..912810-8M-1 |US Treasury Bond INFL IX  0.250% 02/15/50 . [. 03/04/2026 . |BMO Capital Markets 67,503 ...90,000 73,29 |. 81,333 |. (5,513) 174 75,99 (8,491) |. . 02/15/2050 . (1.
..912810-TT-5 |US Treasury Bond  4.125% 08/15/53 .... . 03/31/2026 . |First Union .... .. 498,653 ..569,000 ..555,842 |. ..556,349 |. ...60 .556,409 . (67,757) |. . 08/15/2053 . (1.
..91282C-BH-3 |US Treasury Bond  0.375% 01/31/26 .... . 01/31/2026 . |Maturity ..... .. 105,000 . 105,000 96,001 |. ..104,644 |. . 356 105,000 K . 01/31/2026 . (1.
..91282C-JY-8 |US Treasury Bond INFL IX  1.750% 01/15/34 . |. 03/04/2026 . |Barclays Capital P .. .. 213,546 .... 200,000 . 197,129 )...........206,477 |.........(7,399)|.. .198,185 |.. . 01/15/2034 . [1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,550,265 1,815,000 1,612,436 1,649,935 (15,324) 1,947 1,636,558 XXX
..80415R-AC-5 [Saudi Arabian 0il Co 144A 5.000% 02/02/36 [. 03/02/2026 . |Chase Manhattan ................... | DT PO 198,400 |.......... 200,000 |........... 197,418 |ovvvvvvevveeeeeeeeee fevevvvvivnnnnnns fovviiiiiinnnna 46 [ e 16 s e, 197,434 . 02/02/2036 . [1.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 198,400 200,000 197,418 197,434 XXX
..00206R-KG-6 |AT&T Inc  1.650% 02/01/28 .. ... |- 03/23/2026 . |Castleoak Securities LP PO .. 19,023 ...20,000 ...18,630 |.... ..19,028 |.. . 02/01/2028 . |2
..00206R-NH-1 | AT&T Inc  5.125% 04/30/36 .. . 03/19/2026 . |Various ............ 54,725 55,000 54,944 |. 54,944 . 04/30/2036 . (2
..00287Y-EE-5 |AbbVie Inc ~ 4.125% 03/15/31 ... . 03/17/2026 . [Morgan Stanley 35,000 34,990 |. 34,900 . 03/15/2031 . (1.
..010392-FL-7 |Alabama Power Co  4.150% 08/15/44 . . |- 02/19/2026 . |Citadel Securities . ...20,000 L. 22,452 |.... ..22,018 |.. . 08/15/2044 . (1.
..010392-FT-0 |Alabama Power Co  3.450% 10/01/49 .... . |- 02/25/2026 . | Deutsche Bank Securities Inc .. |.... ....5,000 ....5,256 |.... 5,227 |.. . 10/01/2049 . (1.
..010392-GC-6 | Alabama Power Co  5.100% 04/02/35 . . 02/10/2026 . |Morgan Stanley ... .5,000 4,993 |. . 4,993 . 04/02/2035 . (1.
..0207%K-AZ-0 |Alphabet Inc ~ 5.350% 11/15/45 ... . 03/30/2026 . | Various 49,890 |. 49,891 . 11/15/2045 . (1.
..02079K-BJ-5 |Alphabet Inc ~ 3.700% 02/15/29 ... . |- 03/23/2026 . | Goldman Sachs . ..19,930 |.. . 02/15/2029 . (1.
..02079K-BL-0 |Alphabet Inc ~ 4.400% 02/15/33 ... . |- 03/17/2026 . |BNP Capital ... ..14,915 |.. . 02/15/2033 . (1.
..02079K-BN-6 | Alphabet Inc ~ 5.500% 02/15/46 . 03/19/2026 . | Goldman Sachs . 9,949 . 02/15/2046 . (1.
..023135-DJ-2 | Amazon.com Inc  5.950% 03/13/66 . . 03/27/2026 . |Various ......... 19,939 . 03/13/2066 . (1.
..023551-AM-6 | Amerada Hess Corp  7.125% 03/15/33 . 01/14/2026 . |Barclays Capital . 5,504 . 03/15/2033 . (1.
..025816-DY-2 | American Express Co  5.085% 01/30/31 . 02/23/2026 . | Goldman Sachs . 15,000 . 01/30/2031 . (1.
..025816-EF-2 | American Express Co  5.016% 04/25/31 . 02/24/2026 . | Citadel Securities . 10,000 . 04/25/2031 . (1.
..03076C-AP-1 | Ameriprise Finl Inc ~ 5.200% 04/15/35 . 01/08/2026 . Morgan Stanley 34,891 . 04/15/2035 . (1.
..037833-EU-0 |Apple Inc  4.150% 05/10/30 ............. . 03/13/2026 . | Toronto Dominion Securities . 44,923 . 05/10/2030 . (1.
..038222-AU-9 | Applied Materials Inc ~ 4.600% 01/15/36 . 01/20/2026 . | Goldman Sachs . 34,921 . 01/15/2036 . (1.
..04010L-BM-4 |Ares Capital Corp 5.250% 04/12/31 ..... . 01/23/2026 . [Morgan Stanley 19,775 . 04/12/2031 . (2
..040555-DH-4 | Arizona Pub Service Co  5.700% 08/15/34 .... . 02/13/2026 . |Citadel Securities . ..10,336 |.. . 08/15/2034 . (2
Athene Global Funding 144A  2.646% 10/04/31
(2 04BB5A-3E-0 [ vuveraiiciice e . 02/25/2026 . [VArT0US +.vevoveveenreeineeeenenns |oeneerenenncennnes oorveens 82,177 i 70,000 |ovvoecerrri 85,874 [ 86,697 [oviieiiiiins [ooveeireeene83 | o83 s [ . 10/04/2031 . |1.E FE .
Athene Global Funding 144A  4.721% 10/08/29
L 0468BA-4C-2 | .errenieeiiiie e . 03/06/2026 . |Barclays Capital .......cccoeoeves Jonnrrrrevnnninnnns oo 34,802 [oinnnni35,000 [oiieinnnn 34,926 e 34,936 [ o3 e 3 [ [ . 10/08/2029 . [1.E FE ..
..053332-BH-4 | AutoZone Inc  6.550% 11/01/33 ................. . 01/16/2026 . |Pershing LLC ......cccoeiinnnnns fervnnvvnninininninnn fovnnnnnn 16,611 foininnni 15,000 [ounninnnnnnn 14,061 [ttt 14,067 [ s o e foiiiiiins fos . 11/01/2033 . |2.B FE
Jane Street Execution Services
..054561-AJ-4 | AXA Equitable Hldgs |  4.350% 04/20/28 ..... . 03/25/2026 . . 04/20/2028 . 2.A FE ..
..05526D-CC-7 |BAT Capital Corp 5.625% 08/15/35 .... . 02/11/2026 . |Citadel Securities . v e . 08/15/2035 . [2.A FE .
Bain Capital Specialty Corp  2.550% 1 Jane Street Execution Services
..05684B-AC-1 . |- 03/16/2026 . . 10/13/2026 . [2.C FE .
..06051G-JL-4 |Bank of America Corp  1.922% 10/24/31 . 03/23/2026 . | Citadel Securities . . 10/24/2031 . [1.G FE .
..06051G-LV-9 |Bank of America Corp  5.933% 09/15/27 .. . 03/16/2026 . |First Union ....... . 09/15/2027 . (1.E FE .
..06406R-BT-3 |Bank of NY Mellon Corp  6.317% 10/25/29 . 03/13/2026 . | Citadel Securities . . 10/25/2029 . (1.D FE .
..06406R-BZ-9 |Bank of NY Mellon Corp ~ 5.060% 07/22/32 .... |. 02/06/2026 . |First Union .... . 07/22/2032 . (1.D FE .
..09261X-AL-6 |Blackstone Lending Inc ~ 5.125% 01/31/31 .... [. 02/18/2026 . |Various . 01/31/2031 . [2.B FE .
..097023-CY-9 |Boeing Co  5.150% 05/01/30 ... . |- 03/09/2026 . [Morgan Stanley . 05/01/2030 . [2.C FE .
..097023-DU-6 |Boeing Co  7.008% 05/01/64 . . 01/20/2026 . | Citadel Securities . . 05/01/2064 . [2.C FE .
..11135F-BX-8 |Broadcom Inc ~ 5.050% 07/12/29 . 03/30/2026 . | Chase Manhattan .. . 07/12/2029 . (1.G FE
.. 11135F-CA-7 |Broadcom Inc ~ 4.150% 02/15/28 ... . |- 0172072026 . |Call 100.9918 . 02/15/2028 . [1.G FE .
..12513G-BG-3 | CDW LLC ~ 2.670% 12/01/26 ... . 03/23/2026 . | Deutsche Bank Securities Inc .. [.... . 12/01/2026 . [2.C FE .
.. 125523-CY-4 |CIGNA Corp  4.875% 09/15/32 . 03/11/2026 . |Various ... . 09/15/2082 . [2.A FE ...
..126408-Hz-9 | CSX Corp  5.050% 06/15/35 ..... . 03/11/2026 . |Various ... . 06/15/2035 . [1.G FE ..
..126650-DG-2 | CVS Health Corp  3.250% 08/15/29 .. . 01/20/2026 . |Citigroup Global Mkts . 08/15/2029 . [2.B FE ..
..126650-DQ-0 |CVS Health Corp  1.875% 02/28/31 ............. . 03/23/2026 . | Various . 02/28/2031 . 2.B FE ..
..127097-AL-7 |Coterra Energy Inc  5.600% 03/15/34 ......... . 02/06/2026 . | Morgan Stanley ... . 03/15/2034 . [2.B FE ..
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..14040H-DJ-1 | Capital One Finl Co 6.183% 01/30/36 ... . 02/13/2026 . |Various ... ... 26,058 . ...787 |. 01/30/2036 . [2.B FE ....

| 02242096 | Various ..

.. 14040H-DM-4 | Capital One Finl Co  4.493% 09/11/31 29,915 570 |. 09/11/2031 .|2.A FE ..
..14149Y-BU-1 |Cardinal Health Inc  4.500% 09/15/30 . 02/09/2026 . |Chase Manhattan .. 10,088 204 . 09/15/2030 . |2.B FE ..
..15135B-AX-9 | Centene Corp  2.500% 03/01/31 ... . 01/21/2026 . [ Susquehanna Finl Grp .49 |. 03/01/2031 . |2.C FE ..
..15189X-BL-1 | CenterPoint Energy Inc ~ 4.850% 04, . 03/23/2026 . | Jefferies ...... .18 |. 04/01/2036 . |2.A FE ..
..161175-AZ-7 |Charter Comm LLC ~ 6.384% 10/23/35 .... . 02/20/2026 . | Goldman Sachs 532 |. 10/23/2035 . |2.C FE ..
..161175-CK-8 |Charter Comm LLC  5.250% 04/01/53 . . 02/13/2026 . [Various ......... 379 |. 04/01/2053 . |2.C FE ..
..161175-CR-3 | Charter Comm LLC ~ 6.550% 06/01/34 .... .. |- 03/30/2026 . |Chase Manhattan .. [ R . s U T . U R . . [ R ...218 |. 06/01/2034 .|2.C FE ..
..161175-CS-1 | Charter Comm LLC ~ 5.850% 12/01/35 ............ . 01/21/2026 . [Barclays Capital ..........cccoee |ooceieiniiiiiiinns Jooviiieees 9,835 , , 994 [ oo o [ , 228 |. 12/01/2035 . |2.C FE ...
Cheniere Energy Ptrs LP 144A  5.550%
..164110-AV-3 | 10/30/35 . 02/09/2026 . | Various ,762 |. 10/30/2035 . |2.B FE .
.. 172967-PF-2 |Citigroup Inc  5.174% 02/13/30 .. . |- 02/10/2026 . | Chase Manhattan .. ...256 |. 02/13/2030 . |1.G FE ..
..172967-0A-2 |Citigroup Inc ~ 4.952% 05/07/31 .. . |- 02/17/2026 . | Goldman Sachs ... ...347 |. 05/07/2031 . |1.G FE ..
..172967-QF-1 |Citigroup Inc ~ 4.503% 09/11/31 .. . 03/09/2026 . [Bank of America 560 |. 09/11/2031 .|1.G FE ..
..174610-BG-9 |Citizens Finl Group  6.645% 04/25/35 . 02/10/2026 . [Morgan Stanley .98 |. 04/25/2035 . |2.A FE ..
..174610-BJ-3 |Citizens Finl Group  5.253% 03/05/31 ........ |. 02/10/2026 . |Chase Manhattan .. ...569 |. 03/05/2031 . |2.A FE ..
Columbia Pipeline LLC 144A  5.681% 01/15/34

B T . 02/17/2026 . | Various ........ccoeeevunnnnnnnnnnns , , , , 331 [. 01/15/2034 .|2.B FE ...
Columbia Pipelines LLC 144A  6.036% 11/15/33
... 133 . 11/15/2033 .
.94 . 07/15/2036 .
,523 |. 01/15/2029 .

..19828T-AB-2 2.AFE
1.G FE
1.G FE ...

...60 . 05/15/2063 . |1.F FE ....
1.F FE
1.F FE
1.F FE

..20030N-BT-7 | Comcast Corp ~ 3.200% 07/15/36
..20030N-ED-9 | Comcast Corp ~ 4.550% 01/15/29 ...
..20826F-BE-5 | ConocoPhi | lips Co  5.300% 05/15/53 ...
..20826F-BG-0 | ConocoPhi | lips Co  5.550% 03/15/54 ...
..20826F-BH-8 | ConocoPhil lips Co  5.700% 09/15/63
..20826F-BN-5 | ConocoPhil lips Co  5.650% 01/15/65 ..
Consolidated Edison Co NY Inc  5.500%
L 209111-GN=7 | 03/15/85 ..ot . 03/23/2026 . |Susquehanna Finl Grp ............
Consolidated Edison Co NY Inc  5.750%

. |- 01/07/2026 . |Goldman Sachs ....
. 02/13/2026 . | Chase Manhattan
. 03/13/2026 . | Citadel Securities .
. |- 02/05/2026 . |Morgan Stanley
. |- 03/18/2026 . | Various
. 02/13/2026 . |Barclays Capital
. 03/25/2026 . | Various

:..253 . 03/15/2054 .
241 |, 09/15/2063 .
...368 |. 01/15/2065 .

144 |. 03/15/2055 . [1.G FE ....

..209111-GP-2 | 11/15/85 . 03/25/2026 . [Morgan Stanley ... ...101 |. 11/15/2085 . |1.G FE .
.. 224044-CN-5 | Cox Comm Inc 144A  2.600% 06/15/31 .. ... |- 01/14/2026 . |Chase Manhattan .. ....22 |. 06/15/2031 . |2.B FE .
..22822V-AK-7 | Crown Castle Intl Corp  3.800% 02/15/28 .... |. 02/05/2026 . |Toronto Dominion Securities ... ...217 |. 02/15/2028 . |2.B FE .
..22822V-AN-1 | Croun Castle Intl Corp ~ 3.100% 11/15/29 .... |. 02/05/2026 . |Barclays Capital ... 126 |. 11/15/2029 . [2.B FE .
..22822V-AT-8 |Crown Castle Intl Corp ~ 2.250% 01/15/31 .... |. 02/05/2026 . |Barclays Capital ... 503 |. 01/15/2031 .|2.B FE .
..22822V-Al-1 | Croun Castle Intl Corp ~ 2.100% 04/01/31 .... |. 02/05/2026 . |Toronto Dominion Securities . .36 |. 04/01/2031 .|2.B FE .
..23345M-AD-9 | DT Midstream Inc 144A  5.800% 12/15/34 ..... |. 03/09/2026 . |Barclays Capital 411 |, 12/15/2034 . |2.C FE .
..25746U-Di-6 | Dominion Resources Inc ~ 5.000% 06/15/30 . 02/05/2026 . [Barclays Capital 177 |. 06/15/2030 . |2.B FE ....
..26441C-BL-8 |Duke Energy Co  2.550% 06/15/31 . . 02/17/2026 . | Chase Manhattan .. .45 |. 06/15/2031 .|2.B FE ....
..26441C-BU-8 | Duke Energy Co  5.000% 08/15/52 . . 01/12/2026 . [Morgan Stanley ... 103 |. 08/15/2052 . [2.B FE .
..26442E-AF-7 |Duke Energy Ohio Inc  3.650% 02/01/29 .. . 03/13/2026 . |Chase Manhattan .. 570 |. 02/01/2029 . |1.F FE .
..264420-AU-8 |Duke Energy Progress Inc  5.050% 03/15/35 .. |. 01/21/2026 . |Barclays Capital 178 |. 03/15/2035 . |1.F FE .
..264420-AV-6 | Duke Energy Progress Inc  5.550% 03/15/55 .. |. 02/13/2026 . |Citigroup Global 117 |. 03/15/2085 . |1.F FE .
..26875P-Al-1 | EOG Resources  5.650% 12/01/54 .. . 01/21/2026 . Barclays Capital . .80 |. 12/01/2054 . |1.G FE .
..26875P-AY-7 | EOG Resources  5.000% 07/15/32 . 01/15/2026 . [Various ... 540 |. 07/15/2032 . |1.G FE .
..26875P-AZ-4 |EOG Resources  5.350% 01/15/36 .. . 02/04/2026 . Morgan Stanley 636 |. 01/15/2036 . |1.G FE .
..281020-BB-2 |Edison Intl Inc  5.250% 03/15/32 .. . 03/24/2026 . [ Chase Manhattan 139 |. 03/15/2032 . [2.B FE .
..29273V-BK-5 |Energy Transfer Equity 5.350% 01/15/36 . 03/10/2026 . [RBC .............. .65 [. 01/15/2036 . |2.B FE .
..29379V-BJ-1 |Enterprise Prods Inc ~ 4.900% 05/15/46 ....... . 02/19/2026 . | Chase Manhattan .. ....78 |. 05/15/2046 . |2. FE .....
..20379V-CH-4 |Enterprise Prods Inc  5.550% 02/16/55 ....... . 01/22/2026 . |Chase Manhattan .. ...242 |. 02/16/2085 . |1.G FE ..
..29379V-CK-7 |Enterprise Prods Inc ~ 4.600% 01/15/31 ...... . 03/09/2026 . | Various ...763 |. 01/15/2031 . |1.G FE .
Equitable America Global Inc 144A  4.700%
. 20846Q-2E-2 | 00/15/32 eoiiiiiiiiii . 01/20/2026 . | Various ........ccceeeviunnnnnnnnnnn , , , , 725 |. 09/15/2032 . |1.E FE ....
..294490-AL-1 |Equitable Finl Life 144A  1.700% 11/12/26 . |. 03/06/2026 . |Barclays Capital ... ...304 . 11/12/2026 . |1.E FE ....
..20449I-AT-4 |Equitable Finl Life 144A  5.000% 03/27/30 . |. 02/13/2026 . | UBK ...389 |. 03/27/2030 . [1.E FE ....
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..30040li-AX-6 |Eversource Energy  5.500% 01/01/34 . 01/30/2026 . | Goldman Sachs .... .. 10,291 ...10,000 09,955 [.... ...9,95 |.. ... 336 ...322 |.01/01/2034 .|2.B FE ....
..3030311-8L-9 [Meta Platforms Inc  4.600% 05/15/28 . . 03/11/2026 . | Goldman Sachs . 45,626 45,000 44,99 673 |. 05/15/2028 . |1.D FE ....
..303031-80-8 |Meta Platforms Inc  5.600% 05/15/53 . . 03/23/2026 . | Goldman Sachs 14,076 15,000 14,352 301 |. 05/15/2053 . |1.D FE ....
..3030311-8X-3 |Meta Platforms Inc  5.500% 11/15/45 . . 03/24/2026 . |Various ... 45,000 44,897 844 |. 11/15/2045 . |1.D FE ....
..303031-8Y-1 [Meta Platforms Inc  5.750% 11/15/65 . . 03/23/2026 . |Goldman Sachs . 14,944 338 |. 11/15/2065 . |1.D FE ....
..30303\-AE-2 |Meta Platforms Inc  5.625% 11/15/55 . . 02/19/2026 . |Deutsche Bank Securities Inc 4,794 .84 |. 11/15/2055 . |1.D FE ....
..341081-GP-6 |Florida Power & Light  4.625% 05/15/30 . 03/13/2026 . | Goldman Sachs ... 700 |. 05/15/2030 . |1.D FE ....
..350930-AF-0 |Foundry JV Hldgs LLC ~ 5.500% 01/25/31 ....... . 02/13/2026 . |Bank of America .. .... 200,000 172 [. 01/25/2031 . [2.B FE ....
..36266G-AC-1 |GE HealthCare Tech Inc  5.500% 06/15/35 .... |. 03/30/2026 . [Various ...45,000 ...521 |. 06/15/2035 . |2.B FE ....
..36266G-AD-9 |GE HealthCare Tech Inc ~ 4.150% 12/15/28 .... |. 02/09/2026 . |First Union . 15,000 .95 |. 12/15/2028 . |2.B FE ....
..36266G-AE-7 |GE HealthCare Tech Inc  4.950% 12/15/35 . 01/20/2026 . |Bank of America 15,000 .74 |. 12/15/2035 . |2.B FE ....
.. 373334-KQ-3 |Georgia Power Co  4.700% 05/15/32 ............ . 03/13/2026 . |Pershing LLC ... ...10,000 ...158 |. 05/15/2032 . |1.F FE ....
.. 373334-KS-9 |Georgia Power Co  4.650% 05/16/28 .... . |- 03/13/2026 . [MarketAxess Corp ...30,000 ...465 |. 05/16/2028 . |1.F FE ....
..373334-LB-5 |Georgia Power Co  5.200% 03/15/35 .... .. |- 03/30/2026 . |Various ... 15,000 345 . 03/15/2035 . [1.G FE ....
..378272-BS-6 |Glencore Funding LLC 144A  5.371% 04/04/29 |. 03/19/2026 . [Various 368 |. 04/04/2029 . |2.A FE ....
..38145G-AS-9 |Goldman Sachs Grp Inc ~ 5.065% 01/21/37 ..... . 03/23/2026 . | Various 350 |. 01/21/2037 .|2.A FE ....
..42824C-BII-8 [HP Enterprise Co  5.600% 10/15/54 . . 01/23/2026 . | Various 682 |. 10/15/2054 . |2.B FE ....
..444859-CA-8 |Humana Inc ~ 5.375% 04/15/31 ... . 01/13/2026 . | Various 460 |. 04/15/2031 . |2.B FE ....
..444859-CD-2 |Humana Inc ~ 5.550% 05/01/35 ... . 03/11/2026 . |Various ... ...698 |. 05/01/2035 . |2.B FE ....
Hyundai Capital America 144A  5.500%
..44891A-CB-1 |03/30/26 ... . 03/30/2026 . |Maturity .. 825 |. 03/30/2026 . |1.G FE ..
..458140-BJ-8 | Intel Corp . . 02/05/2026 . | Goldman Sachs . .37 | 11/15/2049 . |2.B FE ..
..458140-CA-6 | Intel Corp  4.150% 08/05/32 . 02/05/2026 . |Deutsche Bank Securities Inc 313 |. 08/05/2032 . |2.B FE ..
..458140-CG-3 | Intel Corp  5.200% 02/10/33 ... ... |- 01/12/2026 . |Barclays Capital ................. ...221 |. 02/10/2033 . |2.B FE .
Int| Business Machines Corp  2.200% 02/09/27 Jane Street Execution Services
.. 459200-KN-2 L 03/13/2026 . | e ,326 . 02/09/2027 . [1.G FE ....
..461070-AX-2 . |- 02/17/2026 . |Various ...138 |. 06/29/2035 . |2.A FE ....
..46647P-ER-3 | JPMorgan Chase & Co  4.946% 10/22/35 . 03/19/2026 . |BNP Capital . 407 |. 10/22/2035 . |1.E FE ....
..46647P-FC-5 | JPMorgan Chase & Co  5.576% 07/23/36 . 03/19/2026 . |Various ...... 912 |. 07/23/2036 . |1.F FE ....
..47214B-AD-0 | JBS USA Hldgs Inc ~ 7.250% 11/15/53 . |- 03/27/2026 . [Bank of America .. ...272 |. 11/15/2053 . |2.C FE ....
..49177J-AP-7 |Kenvue Inc  5.050% 03/22/53 ... . |- 02/17/2026 . |Barclays Capital ... ...102 |. 03/22/2053 . |1.F FE ....
..49177J-AS-1 |Kenvue Inc  4.850% 05/22/32 ... ... |- 02/13/2026 . |Various ...162 |. 05/22/2032 . |1.F FE ..
Laboratory Corp of America  4.550% 04/01/32
..50540R-BA-9 | ... . 01/09/2026 . | Susquehanna Finl Grp 319 |. 04/01/2032 . |2.B FE ...
..532457-CY-2 |Eli Lilly & Co . . 02/06/2026 . |Barclays Capital 541 |. 02/12/2055 . |1.E FE ..
..532457-DD-7 [Eli Lilly & Co  4.550% 10/15/32 ... . 02/20/2026 . |Various ......... ,433 |. 10/15/2032 . |1.E FE ..
..534187-BZ-1 |Lincoln National Corp  5.350% 11/15/35 . 03/19/2026 . |Pershing LLC 193 |. 11/15/2035 . |2.B FE ...
..55336V-CA-6 |MPLX LP  4.800% 02/15/31 . . 03/09/2026 . |Various ... 816 |. 02/15/2031 . |2.B FE ...
..56336V-CB-4 |MPLX LP  5.000% 01/15/33 . . 03/03/2026 . | Susquehanna Fin 141 |. 01/15/2033 . |2.B FE ...
..55336V-CC-2 [MPLX LP  5.400% 09/15/35 .... . 02/10/2026 . | Chase Manhattan ..... 135 |. 09/15/2035 . |2.B FE ...
..571676-AX-3 [Mars Inc 144A  4.600% 03/01/28 . 03/30/2026 . | Susquehanna Finl Grp 134 |. 03/01/2028 . |1.F FE ..
..571676-AZ-8 |Mars Inc 144A  5.000% 03/01/32 .. . 02/04/2026 . | Various ,542 |. 03/01/2032 . |1.F FE ..
..571676-BB-0 [Mars Inc 144A  5.650% 05/01/45 .. . |- 02/05/2026 . [Chase Manhattan .. . 05/01/2045 . |1.F FE ..
..571676-BD-6 |Mars Inc 144A  5.800% 05/01/65 .. . 03/02/2026 . |Various ......... . 05/01/2065 . |1.F FE ..
..573874-AP-9 [Marvel Technology Inc  5.750% 02/15/29 . 03/16/2026 . | Goldman Sachs . 02/15/2029 . |2.B FE ...
..58013\-FK-5 |Mc Donald's Corp  3.625% 09/01/49 ............ . 02/20/2026 . | Various . 09/01/2049 . |2.A FE ...
..580131-GC-2 [Mc Donald's Corp  5.000% 02/13/36 . . |- 01/27/2026 . |Barclays Capital ... . 02/13/2036 . |2.A FE ..
..58933Y-CB-9 [Merck & Co Inc  5.550% 12/04/55 . . 02/05/2026 . |Bank of America ..... . 12/04/2055 . |1.D FE ...
..58933Y-CC-7 [Merck & Co Inc  5.700% 12/04/65 ... . 03/23/2026 . |Citigroup Global Mkts . 12/04/2065 . |1.G FE ..
..595112-CG-6 |Micron Technology Inc ~ 5.650% 11/01/32 ..... . 03/09/2026 . | Goldman Sachs . 11/01/2032 . |2.C FE ...
..61747Y-FL-4 [Morgan Stanley  5.466% 01/18/35 . . 03/19/2026 . |Bank of America .. . 01/18/2035 . |1.E FE ..
..61748U-AR-3 [Morgan Stanley  4.238% 01/09/30 . . 03/23/2026 . |Morgan Stanley ... . 01/09/2030 . |1.E FE ..
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..6533K-BR-0 |Nextera Energy Capital  2.250% 06/01/30 .... |. 02/06/2026 . |Morgan Stanley .........ccoeemeiens foommeeeimmiinniis fooeeennnis 64,339 |onnnns 70,000 |oeeeeunnns 68,054 |............ 68,727 |oeeeeeeeeeennas foeeeeeeennns P2 FORPR FOPPN 2. IO IRUUTR 68,755 |eeeeeieeeennn eeeennns (4,416) |........ (4,416) |eeveeneeeeenee 298 |. 06/01/2030 . |2.A FE ....

Jane Street Execution Services

..65473P-AN-5 [NiSource Inc  5.250% 03/30/28 ..........eeunnn. L 03/13/2026 . | .evunniiiiiiii e s s s s L0871 [ o . 03/30/2028 . |2.B FE ..
..654730-BE-2 |NiSource Fin Corp  3.490% 05/15/27 ........... . 03/13/2026 . |Deutsche Bank Securities Inc .. |.... ... (362) [.... . 05/15/2027 . |2.B FE ..
. 666807-BT-8 |Northrop Grumman Corp  5.150% 05/01/40 . 03/19/2026 . |Citadel Securities . .(10,308) |. . 05/01/2040 . |2.A FE ...
..666807-CN-0 [ Northrop Grumman Corp  4.650% 07/15/30 . 03/13/2026 . | MarketAxess Corp ... A . 07/15/2030 . |2.A FE ...
..67021C-AV-9 |NSTAR Electric Co  5.400% 06/01/34 .......... . 03/23/2026 . |Deutsche Bank Securities Inc .. |.... . 06/01/2034 . |1.F FE ..
..67021C-All-7 |NSTAR Electric Co  5.200% 03/01/35 .......... . 02/10/2026 . | Goldman Sachs .... . 03/01/2035 . |1.F FE ..
..67103H-AL-1 |0'Reilly Automotive Inc ~ 4.700% 06/15/32 . 02/09/2026 . | Chase Manhattan . 06/15/2032 . |2.B FE ...
..682680-CD-3 |ONEOK Inc  4.750% 10/15/31 .... . 02/18/2026 . |Bank of America . 10/15/2031 . |2.B FE ..
..682680-CE-1 |ONEOK Inc  5.050% 11/01/34 .... . |- 03/19/2026 . [ Various . 11/01/2034 . |2.B FE ..
..682680-DC-4 |ONEOK Inc ~ 5.400% 10/15/35 .... . |- 03/23/2026 . |Various . 10/15/2035 . |2.B FE ..
..68389X-BP-9 [Oracle Corp  3.800% 11/15/37 . . 03/16/2026 . |Millennium Advisors, LLC . . 11/15/2037 . |2.B FE ..
..68389X-C0-6 [Oracle Corp  5.550% 02/06/53 . 03/23/2026 . |Various ......... . 02/06/2053 . |2.B FE ..
..68389X-CU-7 [Oracle Corp  5.375% 09/27/54 . 03/19/2026 . | Goldman Sachs . . 09/27/2054 . |2.B FE ..
..68389X-DB-8 |[Oracle Corp  6.000% 08/03/55 . . 02/02/2026 . |Barclays Capital . 08/03/2055 . |2.B FE ..
..68389X-D-2 [Oracle Corp  4.550% 02/04/29 .. . 02/05/2026 . |Bank of America . 02/04/2029 . |2.B FE ..
..694308-JG-3 [Pacific Gas & Electric Co  2.500% 02/01/31 |. 02/27/2026 . |Goldman Sachs . . 02/01/2031 . |2.A FE ..
..694308-N-8 |[Pacific Gas & Electric Co  4.950% 07/01/50 |. 02/13/2026 . |Barclays Capital . 07/01/2050 . |2.A FE ..
..694308-KH-9 [Pacific Gas & Electric Co  6.750% 01/15/53 |. 02/05/2026 . |Barclays Capital . 01/15/2063 . |2.A FE ..
..694308-KP-1 [Pacific Gas & Electric Co  6.950% 03/15/34 |. 03/19/2026 . |Various ......... . 03/15/2034 . |2.A FE ..
..694308-KT-3 |Pacific Gas & Electric Co  5.900% 10/01/54 |. 01/07/2026 . [Morgan Stanley ... . 10/01/2054 . |2.A FE ..
..694308-KY-2 |Pacific Gas & Electric Co  5.050% 10/15/32 |. 01/20/2026 . |Soc Gen Amer Secs, LLC . . 10/15/2032 . |2.A FE ..
..694308-KZ-9 [Pacific Gas & Electric Co  6.100% 10/15/55 |. 02/17/2026 . |Barclays Capital ... . 10/15/2085 . |2.A FE ..
..694308-LA-3 |Pacific Gas & Electric Co  5.200% 05/01/36 |. 03/23/2026 . |Citigroup Global Mkts . 05/01/2036 . |2.A FE ..
..695114-CD-8 |PacifiCorp  5.750% 04/01/37 ... ... [ 02/27/2026 . |Citadel Securities . . 04/01/2037 . |2.A FE ..
..695114-CZ-9 |PacifiCorp 5.350% 12/01/53 . 03/23/2026 . |Various ... . 12/01/2053 . |2.A FE ..
..695114-DA-3 |PacifiCorp  5.500% 05/15/54 ... . |- 03/05/2026 . |Various ... . 05/15/2054 . |2.A FE ..
..695114-DE-5 |PacifiCorp 5.800% 01/15/55 ... . |- 03/04/2026 . [Bank of America .. . 01/15/2055 . |2.A FE ..
..695114-DH-8 |PacifiCorp  4.250% 03/15/29 ... . 03/24/2026 . | Various . 03/15/2029 . |2.A FE ..
..72650R-BS-0 [Plains All American Inc  5.600% 01/15/36 ... |. 03/11/2026 . |RBC . 01/15/2036 . |2.B FE ..

Principal Life Global Fund Il 144A  1.500%
L TA256L-ES-4 [ 11/17/26 oo . 03/09/2026 . |Barclays Capital ................. (1,099) |+eeveeeeeeees 330 |. 11/17/2026 . |1.E FE ..
Public Svcs Enterprise Group  4.900%

.. 744573-BA-3 | 03/15/30 . 02/04/2026 . | Chase Manhattan .. ... 672 . 03/15/2030 . |2.B FE ..
..745310-AN-2 |Puget Energy Inc ~ 4.224% 03/15/32 . . 03/26/2026 . |Various ......... 548 |.. . 03/15/2032 . |2.C FE ...
..745310-A0-5 |Puget Energy Inc  5.725% 03/15/35 . . 01/05/2026 . | Chase Manhattan .. .. (125)|.. . 03/15/2035 . |2.C FE ...
.. T47525-AK-9 [ QUALCOMM Inc ~ 4.800% 05/20/45 ... . 02/06/2026 . | Sumridge Partners LLC .. (263) .. . 05/20/2045 . |1.F FE ..
.. T47525-BV-4 | QUALCOMM Inc  4.750% 05/20/32 ... . 02/05/2026 . |RBC ........... 425 |.. . 05/20/2032 . |1.F FE ..
..756109-CT-9 [Realty Income Corp  5.125% 04/15/35 . . 03/23/2026 . |Pershing LLC 429 |.. . 04/15/2035 . |1.G FE ..
..760759-BK-5 |Republic Services Inc  5.200% 11/15/34 ..... |. 01/07/2026 . |Various ... 987 |.. . 11/15/2034 . |1.G FE ..
..76209P-AE-3 |RGA Global Funding 144A  5.448% 05/24/29 ... |. 03/13/2026 . |Chase Manhattan 478 |.. . 05/24/2029 . |1.E FE ..
..76720A-AT-3 [Rio Tinto Fin USA Ltd  5.000% 03/14/32 ..... |. 02/13/2026 . |Bank of America .. 642 |.. . 03/14/2032 . |1.F FE ..
..76720A-AlI-6 |Rio Tinto Fin USA Ltd  5.875% 03/14/65 ..... . 02/09/2026 . |Barclays Capital 233 |.. . 03/14/2065 . |1.F FE ..
..79587J-2C-6 |Sammons Finl Global 144A  4.950% 06/12/30 .. |. 02/11/2026 . |Various ... 460 |.. . 06/12/2030 . |1.E FE ..
..797440-CG-7 |San Diego Gas & Elec ~ 5.400% 04/15/35 ....... . 02/04/2026 . |Bank of America 721 |.. . 04/15/2035 . |1.F FE ..
..842400-H1-8 |Southern Calif Edison 2.750% 02/01/32 . 02/24/2026 . |Morgan Stanley .. (464) .. . 02/01/2032 . |1.G FE ..
..842400-HX-4 [Southern Calif Edison 5.875% 12/01/53 ..... |. 03/24/2026 . |RBC ...... .. (299) |.. . 12/01/2053 . |1.G FE ..
..842400-HZ-9 |Southern Calif Edison 5.200% 06/01/34 ..... . 03/19/2026 . | Various ... 852 . 06/01/2034 . |1.G FE ..
..842400-JH-7 |Southern Calif Edison 5.900% 03/01/55 ..... . 02/19/2026 . | Goldman Sachs .... ... 160 . 03/01/2055 . |1.G FE ..
..842400-JK-0 |Southern Calif Edison  6.200% 09/15/55 ..... |. 02/13/2026 . |Morgan Stanley 390 |.. . 09/15/2055 . |1.G FE ..
..842400-JL-8 |Southern Calif Edison 4.800% 03/15/33 ..... |. 03/19/2026 . |Bank of America .. (110)).. . 03/15/2033 . |2.A FE ...
..842434-DD-1 [Southern Calif Gas Co  6.000% 06/15/55 ..... . 02/24/2026 . | Various 1,130 . 06/15/2055 . |1.D FE ..
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Jane Street Execution Services
..842587-D0-7 |Southern Co  4.850% 06/15/28 . 03/13/2026 . ... 45,428 ...45,000 ... 44,96 |.... .. 44,969 |.. sl 459 |l 459 . 06/15/2028 . |2.A FE ..
..857477-BS-1 [State Street Corp  2.203% 02/07/28 . |- 03/13/2026 . |Pershing LLC ... 63,789 ...65,000 ...65,000 |.... ..65,000 |.. (1,211) |........ (1,211) . . 02/07/2028 . |1.F FE ..
..87165B-AW-3 | Synchrony Finl Inc  5.450% 03/06/31 . . 03/02/2026 . |Citadel Securities ........cccoees |ovvererrrernninnnnns forriiiiinnns 5,086 .... 5,000 LW 5,113 [ ...5,109 |.. e (28) [l (23) ... 134 |. 03/06/2031 . |2.C FE ..
..87264A-CB-9 [T-Mobile USA Inc  2.550% 02/15/31 . . 03/19/2026 . |Various ............ 41,152 45,000 41,355 |. 41,483 (331) ). .. (331) .. . 02/15/2031 . |2.A FE ..
..87264A-DC-6 [ T-Mobile USA Inc  5.750% 01/15/34 . . 02/04/2026 . |Castleoak Securities LP 10,535 10,000 .9,987 | . 9,987 . 548 | 548 |.. . 01/15/2034 . |2.A FE ..
..87264A-DM-4 | T-Mobile USA Inc  4.700% 01/15/35 . . |- 03/02/2026 . |Morgan Stanley ... 19,778 ...20,000 ...19,972 |.... ..19,978 |.. e (195) ..ol (195) . 01/15/2035 . |2.A FE ..
..87264A-DS-1 [ T-Mobile USA Inc  5.125% 05/15/32 . . |- 02/13/2026 . [Citigroup Global Mkts .. 15,514 ..14,983 |.... .. 14,983 |.. e 831 el 531 . 05/15/2032 . |2.A FE ..
..876030-AK-3 [Tapestry Inc  5.100% 03/11/30 . 03/23/2026 . |Various ... 20,359 19,977 |. 19,978 . 380 |. 380 |.. . 03/11/2030 . |2.B FE ..
..87612B-BU-5 |Targa Resources Ptrs LP  4.000% 01/15/32 . 03/18/2026 . |Various ... 24,022 22,963 |. 23,014 ..1,008 |. .1,008 |.. . 01/15/2032 . |2.B FE ..
..87612G-AF-8 |Targa Resources Corp  6.500% 03/30/34 ....... . 02/09/2026 . |Barclays Capital ... ... 10,962 ...10,342 |.... ..10,338 |.. . ... 624 . 03/30/2034 . |2.B FE ..
..87612G-AM-3 | Targa Resources Corp  5.550% 08/15/35 ....... . 02/05/2026 . |Various ... ... 40,970 ... 39,604 |.... ..39,608 |.. . 08/15/2035 . |2.B FE ..
..87612G-A0-4 |Targa Resources Corp  5.650% 02/15/36 . . 02/23/2026 . |Various ... .. 15,485 ..15,311 ..15,309 |.. . 02/15/2036 . |2.B FE ..
Thermo Fisher Scientific Inc  4.473%
..883556-DD-1 [ 10/07/32 ..eeeeeeeeiee e . 02/05/2026 . | Susquehanna Finl Grp .....c.cceee Joeveeieeeeemmniinnes foeeeeeeens 10,037 10,108 [oeeeeeeeiniiies foeeeeeennnns [ PO PR ()] PO 10,107 [ooeeeeiiiiieee foeeeeiiinnns (VL)) . (70) . 10/07/2032 . |1.G FE ..
Thermo Fisher Scientific Inc  4.902%
..883556-DJ-8 [02/12/36 oeveeeeeeeeee e . 02/13/2026 . |Bank of America .. .. 40,504 . 02/12/2036 . |1.F FE ..
..89158T-AB-5 |TotalEnergies Cap USA LLC ~ 4.569% 01/13/33 |. 03/03/2026 . |Various ......... 24,960 . 01/13/2033 . |1.D FE ...
..893045-AF-1 [Trans Allegheny Co 144A  5.000% 01/15/31 ... |. 02/05/2026 . |Chase Manhattan 10,279 . 01/15/2031 . |1.F FE ..
..89417E-AT-6 [The Travelers Cos Inc  5.050% 07/24/35 . 02/04/2026 . |Bank of America 30,293 . 07/24/2035 . |1.F FE ..
..89788M-AW-2 |Truist Finl Corp  4.597% 01/27/32 . . 02/13/2026 . |RBC ...... 25,197 . 01/27/2032 . |2.A FE ...
..90353T-AU-4 |Uber Tech Inc  4.800% 09/15/35 .. . 02/17/2026 . | Various 24,904 LG27). 227 .. . 09/15/2035 . |2.A FE ...
..91159H-JC-5 |US Bancorp  2.215% 01/27/28 ...... . 03/06/2026 . |UBK ...... 68,847 (1,153) | . (1,153) |.. . 01/27/2028 . |1.G FE ..
..91324P-DT-6 |United Health Grp Inc ~ 3.500% 08/15/39 . 02/13/2026 . |Citadel Securities . 12,595 .(2,3%4)|. (2,394) .. . 08/15/2039 . |1.F FE ..
..91324P-DY-5 |United Health Grp Inc  2.750% 05/15/40 ..... |. 02/12/2026 . |Morgan Stanley 11,249 . 399 | 399 |.. . 05/15/2040 . |1.F FE ..
..91324P-EK-4 [United Health Grp Inc  4.750% 05/15/52 . 02/12/2026 . |Pershing LLC ... 4,347 (840) |. .. (840) |.. . 05/15/2052 . |1.F FE ..
..91324P-EL-2 |United Health Grp Inc  4.950% 05/15/62 . 02/17/2026 . |Citadel Securities . N (567) | .. (567) .. . 05/15/2062 . |1.F FE ..
..91324P-EQ-1 |United Health Grp Inc ~ 5.300% 02/15/30 ..... . 01/07/2026 . |Daiwa Securities America Inc .. |.... . . 02/15/2030 . |1.F FE ..
..91324P-ES-7 |United Health Grp Inc  5.875% 02/15/53 ...... . 02/04/2026 . |Goldman Sachs .... . . 02/15/2053 . |1.F FE ..
..91324P-ET-5 [United Health Grp Inc  6.050% 02/15/63 . 02/13/2026 . | Goldman Sachs . 02/15/2063 . |1.F FE ..
..91324P-FC-1 |United Health Grp Inc  5.375% 04/15/54 ...... |. 02/12/2026 . |Various ......... . 04/15/2054 . |1.F FE ..
..91324P-FM-9 |United Health Grp Inc ~ 5.750% 07/15/64 ..... . 02/17/2026 . | Chase Manhattan .. . 07/15/2064 . |1.F FE ..
United Health Grp Inc 144A  5.300% 06/15/35
L O1824P-FO-0 [ eevveneeeeiiie e . 02/04/2026 . |Deutsche Bank Securities Inc .. |ococevrrviivuunnnns fooenennnns s s s JBT [ o [ [ [ [ 14,981 | e 429 | 429 . 06/15/2035 . [1.F FE ..
VSP Optical Group Inc 144A  5.450% 12/01/35
..91836L-AA-0 . |- 02/04/2026 . | Goldman Sachs .... . 12/01/2035 . |2.B FE ....
..92343V-HJ-6 |Verizon Comm Inc  5.875% 11/30/55 . . 01/20/2026 . |Morgan Stanley . 11/30/2055 . |2.A FE ....
..92556H-AB-3 |Paramount Global  4.950% 01/15/31 . . 03/18/2026 . |Morgan Stanley . 01/15/2031 . |2.C FE ....
..92556H-AB-3 |Paramount Global  4.950% 01/15/31 . . 03/31/2026 . |Morgan Stanley . 01/15/2031 . |3.A FE ...
..927804-GK-4 |Virginia Elec & Pur Co  5.000% 04/01/33 .... |. 02/24/2026 . |Various ......... . 04/01/2033 . |1.G FE ....
..927804-GP-3 [Virginia Elec & Pur Co  5.000% 01/15/34 .... |. 02/04/2026 . |Barclays Capital . 01/15/2034 . |1.G FE ....
..927804-G0-1 [Virginia Elec & Pur Co  5.350% 01/15/54 .... |. 01/28/2026 . |Chase Manhattan .. . 01/15/2054 . |1.G FE ....
..927804-GT-5 |Virginia Elec & Pur Co  5.150% 03/15/35 .... |. 02/13/2026 . |Citadel Securities . . 03/15/2035 . |1.G FE ....
..927804-GU-2 |Virginia Elec & Pur Co  5.650% 03/15/55 .... |. 03/24/2026 . |Morgan Stanley . 03/15/2085 . |1.G FE ....
..927804-GV-0 |Virginia Elec & Pur Co  4.900% 09/15/35 . 01/28/2026 . |HSBC Securities Inc . 09/15/2035 . |1.G FE ....
..95000U-2F-9 [Wells Fargo & Co  3.196% 06/17/27 ... . 03/16/2026 . |Pershing LLC ... . 06/17/2027 . |1.E FE ....
..95000U-3P-6 |[Wells Fargo & Co 5.244% 01/24/31 ............ |. 02/04/2026 . |First Union .... U e |- N I P . . 01/24/2031 . |1.E FE ....
..95000U-31-1 |Wells Fargo & Co  5.150% 04/23/31 ............ . 02/13/2026 . |Morgan Stanley ........ccoevvvvvnnn fovnennvrrinnnnnnns fooeeeniens s s s L O O ) AN . 04/23/2031 . |1.E FE ....
Whistler Pipeline LLC 144A  5.700% 09/30/31
L 9B337R-AB-8 | .errenieiiiii e . 03/25/2026 . |Morgan Stanley .......cccovvvvvvnnn fovnnnnereiinninnnns fooeeenenns 10,261 |[..oceeeenens 10,000 [o.eeeennenne 10,118 [oenne (O [0 R RN (3 PO AN (3 PO 10,096 [ovevnvvviiinnns foveeneiinnns 165 |ovvennnnns 165 [ooeeiiiiiiinnns 279 |. 09/30/2031 . |2.C FE ....
Whistler Pipeline LLC 144A  5.950% 09/30/34
..96337R-AC-6 .. |- 02/13/2026 . |Various ..10,241 . 09/30/2034 . |2.C FE ..
..98388\1-AD-9 [Xcel Energy Inc  4.600% 06/01/32 .. . |- 03/10/2026 . [Barclays Capital ... ...128 |. 06/01/2032 . |2.A FE ..
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..013716-AU-9 |Alcan Aluminum Ltd  6.125% 12/15/33 . . 03/19/2026 . | Citadel Securities . .. 10,783 .. (15) ] ..10,644 |.. ...162 |. 12/15/2033 .
..06368F-AJ-8 |Bank of Montreal  2.650% 03/08/27 .... . 02/06/2026 . |Bank of America .. 64,244 3 722 |. 03/08/2027 .
..06418B-AE-8 |Bank of Nova Scotia 2.951% 03/11/27 . 03/06/2026 . |Barclays Capital 64,409 948 |. 03/11/2027 .
..11271L-AC-6 |Brookfield Finance Inc ~ 3.900% 01/25/28 . 03/16/2026 . | Citadel Securities . 44,564 1,131 |. 01/25/2028 .
..151350-BB-4 | Cenovus Energy Inc  5.400% 03/20/36 .... . 03/02/2026 . |Barclays Capital ... 20,223 309 |. 03/20/2036 .
..718016E-YV-3 [Royal Bank of Canada 2.050% 01/21/27 . 03/06/2026 . | Toronto Dominion Securities . 68,931 909 |. 01/21/2027 .
..78017D-AC-2 |Royal Bank of Canada 5.153% 02/04/31 .. . 02/10/2026 . | Various 41,291 . 02/04/2031 .
..891147-2T-2 |Toronto Dominion Bank  2.800% 03/10/27 ..... . 03/02/2026 . |Keybanc Capital Markets A - . 03/10/2027 .
..00973R-AN-3 | Aker BP ASA 144A  5.125% 10/01/34 ............ |. 03/16/2026 . |Deutsche Bank Securities Inc R . 147, .... 150,000 . 10/01/2034 .
..055451-BE-7 |BHP Finance USA Ltd  5.250% 09/08/33 . 03/23/2026 . | Goldman Sachs . 10,216 ...10,000 . 09/08/2033 .
..056121-AA-4 |BPCE SA 144A  5.389% 05/28/31 ...... . 03/19/2026 . | BNP Capital . .. 253,880 ..250,000 . 05/28/2031 .
..78081B-AU-7 |Royalty Pharma PLC  5.200% 09/25/35 . .. |- 03/26/2026 . [Various e |eeeeenn... 70,663 .69, . 09/25/2035 .
..89157X-AF-8 | TotalEnergies Capital SA  5.425% 09/10/64 . 03/30/2026 . | Various .........cceeeeiuennnnnnnnns foereeiiiiiiiiiiiies forinnennnns 9,418 |............10,000 |............10,000 |[............ 10 000 fouueeeennnnnnnns fooveviiiiiiiiies o e Jeveviiiiiiiies foveiiiinnns 10,000 . 09/10/2064 .
0089999999. Subtotal - issuer credit obllgatlons - corporate bonds (unaffiliated) 5,827,384 5,877,000 5,827,512 5,065,754 434 434 5,829,106 (1,771) (1.771) 102,688 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 7,576,049 7,892,000 7,637,366 6,715,689 (15,324) 2,398 (12,927) 7,663,008 (87,098) (87,098) 130,503 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 4 7,576,049 7,892,000 7,637,366 6,715,689 (15,324) 2,398 (12,927) 7,663,008 (87,098) (87,098) 130,503 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 7,576,049 7,892,000 7,637,366 6,715,689 (15,324) 2,398 (12,927) 7,663,008 (87,098) (87,098) 130,503 XXX
..36179T-SF-3 | GNMA Pool #MAS018 ~ 3.000% 02/20/48 .......... . 03/01/2026 . | Paydoun ... . 1,597 |.... v e . .. . .1,618 |.. U .. 8 |.02/20/2048 . [1.A ........
..36179T-SG-1 |GNMA Pool #MAS019  3.500% 02/20/48 .......... . 03/01/2026 . | Paydoun ... L 1,207 .1,285 |.. .. 7| 02/20/2048 . [1.A ........
..36179T-UA-1 | GNMA Pool #MAS077  3.500% 03/20/48 . 03/01/2026 . | Paydoun ... L1311 .1,299 .. .. 7 |.03/20/2048 . [1.A ........
..36179T-UB-9 | GNMA Pool #MAS078  4.000% 03/20/48 .. . 03/01/2026 . | Paydoun . 72 | .753 .. 5 |.03/20/2048 . [1.A .
..36179T-UC-7 | GNMA Pool #MAS079  4.500% 03/20/48 .. . 03/01/2026 . | Paydoun . 211 .204 .. 2 |.03/20/2048 . [1.A .
..36179T-Xli-0 | GNMA Pool #MA5193  4.500% 05/20/48 .. . |- 03/01/2026 . [Paydown ... ....502 |.... ....482 |.. .. 3. 05/20/2048 . [1.A ........
..36179V-7E-4 | GNMA Pool #MA7193  2.500% 02/20/51 . 03/01/2026 . | Paydoun ... .. 3,243 ... .3,147 .. .13 . 02/20/2051 . [1.A ........
..36179V-N3-0 | GNMA Pool #MA6710  3.000% 06/20/50 .. . 03/01/2026 . | Paydoun . .1,720 | .1,635 .. 8 |. 06/20/2050 . 1.A .
..36179V-QT-0 | GNMA Pool #MA6766  3.000% 07/20/50 .. . 03/01/2026 . | Paydoun . 1,562 |. 1,484 . 07/20/2050 . 1.A .
..36179V-20-6 | GNMA Pool #MA7051  2.000% 12/20/50 . 03/01/2026 . | Paydoun ... ....4,685 |.... 5,694 |.. . 12/20/2050 . [1.A ........
..361790-2li-7 | GNMA Pool #MA7989  3.500% 04/20/52 .. . |- 03/01/2026 . [Paydown ... ....2,280 |.... .2,424 .. . 04/20/2052 . [1.A ........
..361790-BY-3 | GNMA Pool #MA7255  2.500% 03/20/51 . 03/01/2026 . | Paydoun . 4,183 |. . 4,059 . 03/20/2051 . [1.A .
..36179-XL-7 | GNMA Pool #MA7883  3.500% 02/20/52 . 03/01/2026 . | Paydoun . 2,491 | . 2,644 . 02/20/2052 . 1.A .
..361791-ZB-7 | GNMA Pool #MA7938  3.500% 03/20/52 .. . 03/01/2026 . | Paydoun . .3,030 |. 3,222 . 03/20/2052 . [1.A .
..36179X-DB-9 | GNMA Pool #MA8198  3.000% 08/20/52 .. . 03/01/2026 . | Paydoun . 3,41 .3,731 . 08/20/2052 . 1.A .
..36179X-NC-6 | GNMA Pool #MA8487  3.500% 12/20/52 .. . 03/01/2026 . | Paydoun .. .2,838 |.. . 12/20/2052 . [1.A ........
1019999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 36,518 36,519 34,927 34,958 1,560 1,560 36,518 180 XXX XXX
Fed Home Loan Mtg Corp Gold Pool #G08791
.. 3128MJ-22-2 |3.000% 12/01/47 ..eevvvvviiviiniiniiiiiniiiiininnns . 03/01/2026 . |Paydoun .......coooeeiiiiiiiiniiiiins foniiiiiiiiiiiiiiens feeeiiiiiii, 874 |l 874 |l 853 |oiiiiiiiiiiies L1 R N LT PO N LT PO AN 874 |oeeeeeeviniiinnn fos e 4 . 12/01/2047 . [1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08799
.. 3128MJ-3H-1 |3.000% 02/01/48 .......evvvrrvrrrnnnnnnnninnnnnnnnns . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins feniiiiiiiiiiiieiees feeiiiiiie 1,202 [oeeeennnneee 1,202 |oeeiiieees 1478 o LI V£ T R R T O RN 7 IO R L (072 R R (SRR RN 7 |.02/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08804
.. 3128MJ-3N-8 |3.500% 03/01/48 .....cevvvviiiiiiiiiiiiiiiiiiiiiees . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins feniiiiiiiiiiiieiees feeiiiiiie 1,057 |ooeeeiins 1,057 |oveeeeeinnns 1,060 [.eeeennnneee L IVLCIV N R R (3] R R (3] R R 1,057 [eueeieiiiiiiiin o e 5 |.03/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08805
.. 3128MJ-3P-3 |4.000% 03/01/48 ......evvvvrrvrrnnnnnnnnninnnnnnnnns . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins feniiiiiiiiiiiieiees feeiiiiiie 1,104 ... 1,104 |oooeeeeees 1,134 oo LI KO O SN (23 SR RN (23 S AR 1,104 [oeveeiiiiiis o o e 7 |.03/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08809
.. 3128MJ-3T-5 |4.000% 04/01/48 .......evvvvrvrvrrnnnnnnninnnnnnnnns . 03/01/2026 . |Paydoun .......ccooeeiiiniiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiiiiiee, [V [7{( N F 997 |ovviiiiiiiiiies (1T U R (22 ) S RN (7)) S R L7V R (SRR R R 6 |. 04/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08810
.. 3128MJ-3U-2 |4.500% 04/01/48 .....oovvvvviiiiiiiiiiiiiiiiiiiiees . 03/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiins feeeiiiiiin, 261 | 261 | L P 1 PO (D] FR R [ D T 261 [eeeeeviiiiiiiinn foiiis e 2 |.04/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08813
.. 3128MJ-3X-6 |3.500% 05/01/48 ....ovvvvvviiiiiiiiiiiiiiiiiiiieeees . 03/01/2026 . |Paydown ........oooeeiiiiiiiiiiiiinss Joveeiiiiiiiiiiiiiies foeiiiiininn, 752 foiiinnnnnns £ 754 |, X T N (3] R R (3] R R 752 | o fovviiiiiiiiins foiiiiiiinnnnn, 5 |. 05/01/2048 . [1.A ........
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Fed Home Loan Mtg Corp Gold Pool #G08818
..3128MJ-4C-1 [4.500% 06/01/48 ..oevviiiiiniiiiiiiiieeeeeinan . 03/01/2026 . |Paydonn ...ccevueneviiiiiniiiiiiiins feernineeeeiiies feeeneeeeiiian FAE T 775 |ooeiiiiiinns 812 | L[0T R R (<)) PO AR (<)) PP FRRN £ P FOR) R RN 5 | 06/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #2S8673
..3132A9-T6-4 [3.000% 10/01/32 . 03/01/2026 . | Paydown ... . 10/01/2032 . |1.A ........
Fed Home Loan Mtg Corp Sup
.. 3132AE-KR-6 [2.500% 12/01/33 oevvvvniiiiiiiiiiiicciiieeeees . 03/01/2026 . |Paydomn ......eunvviriinnnnninniiinnn Jovneeneeeeiininnnes oo 4,606 [ 4,606 | 4,828 | A3 [ [ (48) [ e (MB) [ [ AB06 e | e [ 19 |. 12/01/2033 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD3512
..3132D0-3V-6 [6.000% 08/01/53 ......ccevvunniiiiiinninieiiinnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 16,650 |............ 16,650 [............ 16,716 |.......eeeee 16,713 [ooeeiiiiiiiiees oo [(SC) ) PR AR [(SC)) PR AR (7110 O AN N AR 222 (. 08/01/2053 . [1.A ........
Fed Home Loan Mtg Corp Super Pool #SD3513
.. 313200-3W-4 [6.000% 08/01/53 .....ccevvvnnniiiiiiininieiiinnnans . 03/01/2026 . |Paydomn ....cvuunvieiiiiniiiiiiiiinn feriineeereniineees [ 6,269 [............ 6,269 |.oevinnnnns 6,204 |............. [T X O RN (222 PO AR (22 F AR, [SHZCC1 N R R E RN 60 |. 08/01/2053 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD3457
..3132D0-ZW-9 [4.000% 10/01/52 ...evvviiiiiniiiiiiiiiieeeeeiana . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 2,585 [eeiiiiinns 2,585 [.iiiiiennns 2,373 [ooeiiiinnnnns PR T4 T FOR R, (V7 PO R (V7 PR F 11T R R R AN 13 |. 1070172052 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8004
.. 3132DV-3M-5 [3.000% 07/01/49 .....oviiiiiniiiiiiiiiieeeeeinae . 03/01/2026 . |Paydonn ...ccevueniviiiiiniiiniiiins ferineeeeiiiies feeeeeeeeinans 920 |oevriiiiiiinns 920 |ooiiiiiiiinns o7 T (o7 R R [0 PO RN (/A1 P RN 72 R N RN 4 1.07/01/2049 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8055
.. 3132DV-50-4 [2.500% 03/01/50 .evvvvnnivviiinnniiiiiniieieeens . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,981 [onnnns 1,931 | 1,976 |oennnns LR Z( I P AN (i) PR AR (i) AR AR L1525 1 RN RO R N 7 |.03/01/2050 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8367
.. 313200-JL-8  [5.500% 10/01/53 .evvveriiiiiiiiiiiiiiiiieeeeees . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 16,468 |............ 16,468 |............ 16,203 |ovvveennnnns 16,207 [oooviiviiiiinns [ L] I O R L] N OO R (1T O AN N AR 161 [. 10/01/2053 . [1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8446
.. 3132DW-L3-5 [5.500% 07/01/54 ..evvvvriiiiiiiiiiiiiiiiieeeeeees . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 29,426 |oeeunnnnnns 29,426 |............ 29,701 [..ocevnennns A B[V P RN (50 P (P60 [P R A 2 U R R R 267 |. 07/01/2054 . |1.A ........
Fed Nat! Mtg Assn Pool #QB0211  2.500%
.. 3133A6-GU-9 [06/01/50 ....cevvvvviiiiiiiiiiie e . 03/01/2026 . | Paydoun 3 |. 06/01/2050 . |1.A ........
Fed Home Loan Mtg Corp Pool #RA7927  4.500%
..3133KP-YY-8 |09/01/52 .. |- 03/01/2026 . |Paydown ... .46 |. 09/01/2052 . |1.A ........
..3136A6-AN-4 |FNR 2012-75 KC  3.500% 05/25/42 . . 03/01/2026 . | Paydoun . .. 1] 05/25/2042 . |1.A .
..3136AR-0A-9 |FNR 2016-25 LA GA  2.500% 03/25/4 . 03/01/2026 . | Paydoun . .. 1] 03/25/2046 . |1.A .
..3136B5-PK-5 |FNR 2019 38 PC  3.000% 08/25/49 . . 03/01/2026 . | Paydoun . ..1].08/25/2049 . |1.A .
..3136B8-NW-5 [FNR 2020-1AC  3.500% 08/25/58 ... . |- 03/01/2026 . |Paydown ... ..6 | 08/25/2058 . |1.A ........
Fed Nat! Mtg Assn Pool #310229  3.500%
..31374C-SS-6 |08/01/43 . 03/01/2026 . | Paydown ... .. 8 |.08/01/2043 . |1.A ........
..3137F7-GL-3 [FHR 5055 DG 1.500% 12/25/50 . 03/01/2026 . | Paydoun . .. 3 |. 12/25/2050 . |1.A .
..3137FR-K7-5 [FHR 4961 JB  2.500% 12/15/42 . 03/01/2026 . | Paydoun . .3 | 12/15/2042 . |1.A .
..3137H4-FG-0 [FHR 5170 DP  2.000% 07/25/50 . . 03/01/2026 . | Paydown ... ..5 1. 07/25/2050 . |1.A ........
Fed Natl Mtg Assn Pool #BR4390
L.3140L2-2Y-8 [ 08/01/51 .eeeiieeieie e . 03/01/2026 . | Paydoun 18 |. 03/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #BR9750  2.000%
. 3140L8-20-6 [ 04/01/51 .eeeeieeeieiee e . 03/01/2026 . | Paydoun 23 |. 04/01/2051 . [1.A ........
Fed Natl Mtg Assn Pool #BV7928 4.500%
. 3140MM-Y2-8 [ 08/01/52 ...eeeeeeeeee e eeeeee e . 03/01/2026 . | Paydoun 49 |. 08/01/2052 . [1.A ........
Fed Nat! Mtg Assn Pool #FN0287  6.000%
L 3140W0-J9-7 [ 12/01/54 e . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeeennn foeneeeeeeeeneees feeeeeeeens 42,510 |oeeeennnees 42,510 |oeeeennnnns 43,228 |............ A3, 217 | eeeenins (W70 ) A RN (W70 ) T 42,510 [ooeeeeeiiieee oo e e 438 |. 12/01/2054 . |1.A ........
Fed Natl Mtg Assn Pool #FS0320 2.000%
L BT40XF-LA-7 [ 09/01/51 e . 03/01/2026 . |Paydomn .cevvueneeeeernniieeeeeennnn foreeeeeeeenieeeee fereeeeeennns 7,400 foeeeeeinnnnns 7,400 |eeerennnnnns 7,067 |oeeeeeeeee 7,089 |eeeeeiieiieenn Jeeeennens E<1 1 N PO A E<11 N PO IO (V[0 I PO FORUPPR FOUPTRR ISP 29 |[. 09/01/2051 . [1.A ........
Fed Natl Mtg Assn Pool #FS1106 2.500%
L 3140XG-G0-6 [ 11/01/51 eeieeeeee e . 03/01/2026 . |Paydomn .cevveeneeeeennnieeeeeennnn foreeeeeeeenieeeeee fereeeeeinnas 6,934 |.cccoeeene 6,934 [............. 6,609 |.covennnnnnn 6,633 |eeeeriiieieeenn [eeeennns 302 |oeeeiiiiiiieeeen feeeenins 302 |oeeeiieiiiieeee feeeeenis 6,934 |oeeeiiiiiiiie e e e 26 |. 11/01/2051 . |1.A ........
Fed Nat! Mtg Assn Pool #FS1107  2.500%
.3140XG-GR-4 [ 12/01/51 oeeeieeeeie e . 03/01/2026 . |Paydomn .cevveeneeeeeninieeeeeennnn forneeeeeeenieeeeee fereeeeeinnns 3,800 [ceeieeeee 3,890 |eeriianns 3,720 |oeeeeins KT A I FOUUURRT IR LSS AR ISR 159 |eeieieeeeeenne e 3,890 |.eeeeeiiiiiieien foreerrriiereee e e 17 |. 12/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #FS2600  3.000%
L. 3140XH-3J-4 [ 05/01/52 .eveeeeeeeeeeee e . 03/01/2026 . |Paydomn .eevvueeeeeennnieeeeeennnn fereeeeeeeenieeeee fereeeeeinans 3,354 |t 3,354 |[ooeeeennnns 2,885 |oeeeinnnns 2,900 |eeeriiiiiiieenn Jeeeennns LI AR ISR L O IR 3,354 [ooeeieeiiiiies e e [ 18 |. 05/01/2052 . |1.A ........
Fed Natl Mtg Assn Pool #FS5636 2.000%
L 3140XM-HN-9 [ 04/01/52 v . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeennneees feeeeeeeens 10,185 |[..oeeenenens 10,185 |oeeeeeeeeee 8,019 |oeeeennnnnns 8,101 [oeeiieiiiiies [ 2,084 |oooeeiiiieiiin s 2,084 |eeeiiiiiiiieeen Jeeeenns 10,185 |eeeeeeeeiiiies Jerenereeeennies foeeeeeeenies e 34 |[. 04/01/2052 . [1.A ........
Fed Natl Mtg Assn Pool #FS6786 5.500%
.. 3140XN-RG-1 [02/01/54 .oenmniiiiiiiee e eeeenie e . 03/01/2026 . |Paydomn .eeevveueeeeernniiinaerennns Jonnnneeeeennnnaaes feaneeeeees 14,302 |....oeeee. 14,302 |oooeeennnnes 14,228 |....coneenes 14,224 | it £ T OO RTITIN £ T T RN 14,302 |oovvnninieenn oovrmmnnnnneene Joerennnnnnerenns Joereennnaeeeenes 140 ). 02/01/2054 . |1.A ........
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Fed Natl Mtg Assn Pool #FS8600  6.000%
.. 3140XQ-RW-9 | 07/01/54 oovvvvviiiiiiiiiiiiiiieiiieveeeceeeeee . 03/01/2026 . |Paydown .........ccoeeeiiieiiiinnnins foninniniiiiiiiiinns feiiiiin, 2,653 [oeeeiieinnns 2,653 [oiinnnne 2,694 [.ccnnnnne PG T R R (00 PR RN (00 O RN 2 T O S RN 29 |. 07/01/2054 . [1.A ........
Fed Natl Mtg Assn Pool #MA3356  4.000%
..31418C-4li-1 | 12/01/48 ... . 03/01/2026 . | Paydoun ... . 12/01/2048 . [1.A ........
Fed Natl Mtg Assn Poo .
..31418C-52-3 |01/01/49 .oovvvviiiiiiiiiiiiiiiiiiiiiieceeee . 03/01/2026 . |Paydoun .........ooeeeiiiiiiiiinniins foneniiiiiiiiiiiiins foiiiiii, 88 | 288 | 205 | 2 O [£5)] S RSN (551 R R 2 R N R R 2 [.01/01/2049 . [1.A ........
Fed Natl Mtg Assn Pool #MA3305  3.500%
. 31418C-U7-7 | 03/01/48 .oovvvviiiiiiiiiiiiiiieeiieccecceeeees . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 7V [S7{( N A 969 |oevvviiiiiiinns 969 |ovvviiiiiiiiiins e P2 R R 2 R RN L7V R N R R 5 . 03/01/2048 . [1.A ........
Fed Natl Mtg Assn Pool #MA3333  4.000%
..31418C-V3-5 |04/01/48 ..oovvivviiiiiiiiiiiiiiiiieeeeeees . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 830 |..oeeeiiinns 830 | 852 |oiviiiiiiiiiins L1 O N () OO RN (1)) OO A LTV R R R R 5 |. 04/01/2048 . [1.A ........
Fed Natl Mtg Assn Pool #MA3358  4.500%
.. 31418C-WU-4 | 05/01/48 .oovvvviiiiiiiiiiiiiiieiiieeeeeeeee . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiiiniins foniiniiiiiiiiiiiins feiiiiiiii, 72 O, 72 I 975 |ovviiiiiiiinnns 969 |ovvvviiiiiiiiins ferniiiiiinns (00 PR RN (C0)) O A 72 P S N 8 |. 05/01/2048 . |1.A ........
Fed Natl Mtg Assn Pool #MA3691  3.000%
..31418D-C5-9 | 07/01/49 .oovvvvviiiiiiiiiiiiiiiiieiieeeeeeeeeees . 03/01/2026 . |Paydoun .........ooeeeiiiiiiiiinniins foneniiiiiiiiiiiiins foiiiiii, 694 [ 694 |............... (V2 I VLV O A [£5)] S RSN (551 R R Lo R S N 3 [.07/01/2049 . [1.A ........
Fed Natl Mtg Assn Pool #MA3692  3.500%
.. 31418D-06-7 | 07/01/49 .oovvvvviiiiiiiiiiiiiiieiiiiieccceeeees . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 688 |................ 688 [.....ciiinnnns 704 |ovveviiiiinnns [\ PO N (L) TP RN (1) [errnininiiiiis foeriiiis (321 R R R R 4 1.07/01/2049 . [1.A ........
Fed Natl Mtg Assn Pool #MA3685 3.000%
..31418D-CX-8 | 06/01/49 ...oovvvviiiiiiiiiiiiiiiiiiiiieccceeeeeees . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, L LS T PO 151 [ LS O A T s L O X O (O R R 1].06/01/2049 . |[1.A ........
Fed Natl Mtg Assn Pool #MA3990  2.500%
. 31418D-NG-3 | 03/01/50 ..eevvvviviiiiiiiiiiiiiiiiieeeeeceeeeeeeees . 03/01/2026 . |Paydown .........cooeveiiiieniinniins foniiiiiiiiiiiiiiins feiiiiinn, 2,038 [oeeiiirenns 2,038 | 2,086 |............. P3N < U O R (2 D) IO RN (2D SRR RN 2 O M N 9 |. 03/01/2080 . [1.A ........
Fed Natl Mtg Assn Pool #MA4019  2.500%
..31418D-PD-8 | 05/01/50 ..eevvvvrvriiiiiiiiiiiiiiiiiiieeeeeeeeeeees . 03/01/2026 . |Paydown ..........ooeeeiiiiiiiinniins fenniiiniiiiiiiiines feiiiiin, I VI F K VN 3,543 [ooininnnnn IRV R RN [RA15) )  RTRRRRN [ R RSN B2 | s e o 14 1. 05/01/2050 . |1.A ........
Fed Natl Mtg Assn Pool #MA4078  2.500%
.. 31418D-08-8 | 07/01/50 ...evvvvvvvvniiiiiiiiiiiiiiiiiiiiiinas . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 951 [ 951 | 11 L O N (33) [ervvvvnnnnnnnnn foereeiiinns (33) [ervvvnnnnnininn oo L O P S N 4 1.07/01/2080 . [1.A ........
Fed Natl Mtg Assn Pool #MA4055  2.500%
..31418D-0H-8 | 06/01/50 ....vvvvvvvvrriiiriiiiiniiiiiiiiiiiiiiaannas . 03/01/2026 . |Paydown ........ooooeviiiiiinnnninnns fevninniinniiniinnn [ 3,608 foinnnn 3,606 [t 3,745 3728 | e (122) [ e (122) e 30806 | e e o 15 |. 06/01/2050 . |1.A ........
Fed Natl Mtg Assn Pool #MA4260  1.500%
L. 31418D-Wl-8 | 02/01/36 .vvvvvvviiiiiiiiiiiiiiieeeeeeee e . 03/01/2026 . |Paydown ........oooovviiiiininniinnns fovnninninninininnn fooiiiinnnnn6,157 8,157 [ 8,319 6,272 | e (118) [ e (D) e el BL1T | e e o, 15 |. 02/01/2036 . |1.A ........
Fed Natl Mtg Assn Pool #MA4733  4.500%
..31418E-HK-9 | 09/01/52 . 03/01/2026 . | Paydown . 09/01/2052 . [1.A ........
..35563P-LK-3 |Freddie Mac-SCRT ~ 3.500% 10/25/58 . . 01/28/2026 . | Stephens Inc . 10/25/2058 . [1.A .
.. 36563P-LK-3 |Freddie Mac-SCRT  3.500% 10/25/58 . . 01/01/2026 . | Paydoun ... . 10/25/2058 . [1.A .
.. 35563P-NP-0 | Freddie Mac-SCRT  2.500% 08/25/59 .... . 03/01/2026 . | Paydoun ... o . 08/25/2059 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 255,566 256,082 252,968 252,603 3,875 3,875 256,478 XXX
..03464B-AA-6 | Angel Oak Mtg Trust 144A  2.881% 12/25/66 . . 03/01/2026 . |Paydoun ... o) . . . 01,180 |.... .. U I .. I 1,181 . 12/25/2066 .

.364

.2,503
....865 |..
...418 )
.1,082
31,982
....583 |..
..99,302 |..
.3,09
.926

. 01/20/2065 .
. 01/25/2067 .
. 04/25/2053 .
. 04/25/2066 .
. 05/25/2066 .
. 07/25/2066 .
. 07/25/2066 .
. 09/25/2066 .
. 09/25/2066 .
. 04/25/2065 .
. 11/25/2066 .
. 10/25/2048 .

..03464E-AA-0 | Angel Oak Mtg Trust 144A  1.035% 01/20/65 . |. 03/01/2026 . |Paydown .
..03464T-AA-7 | Angel Oak Mtg Trust 144A  4.000% 01/25/67 . |. 03/01/2026 . |Paydown .
..034651-AA-7 | Angel Oak Mtg Trust 144A  0.990% 04/25/53 .. |. 03/01/2026 . |Paydoun ...
..03465D-AA-1 | Angel Oak Mtg Trust 144A  0.985% 04/25/66 . |. 03/01/2026 . |Paydown .
..03465E-AA-Q | Angel Oak Mtg Trust 144A  1.068% 05/25/66 . |. 03/01/2026 . |Paydown .
..03465H-AA-2 | Angel Oak Mtg Trust 144A  0.951% 07/25/66 . |. 02/01/2026 . |Bank of America
..03465H-AA-2 | Angel Oak Mtg Trust 144A  0.951% 07/25/66 . |. 02/01/2026 . |Paydoun
..03465J-AA-8 | Angel Oak Mtg Trust 144A  1.458% 09/25/66 . |. 02/01/2026 . |Bank of America ..
..03465J-AA-8 | Angel Oak Mtg Trust 144A  1.458% 09/25/66 . |. 02/01/2026 . |Paydoun ...
..03465L-AA-3 | Angel Oak Mtg Trust 144A  1.691% 04/25/65 . |. 03/01/2026 . |Paydown .
..03465M-AA-1 | Angel Oak Mtg Trust 144A  1.820% 11/25/66 . |. 03/01/2026 . |Paydoun ...
..04285A-AA-3 | Arroyo Mtg Trust  2.962% 10/25/48 ............ . 03/01/2026 . | Paydown
BRAVO Res Funding Trust 144A  5.108%
.. 10569J-AA-8 | 07/25/62 ..t . 03/01/2026 . | Paydown
Credit Suisse Mtg Trust 144A  2.208%
..126401-AA-6 | 05/25/65 ...

.364 |.
.2,39 |.
....865 |...
418

(7.26)| . (7.226)

............ 202 Lo e 282 [ |l 70,564 | e e [ 893 [0 07/26/2062 L |1LA L.l

. 03/01/2026 . [Paydoun ... . 05/25/2065 . [1.A FE ....
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Credit Suisse Mtg Trust 144A  2.000%
.. 126405-AA-7 [ 01/25/60 ...evviviiiiiiiiiiiiiie e . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,336 [ooiiiiennnns 1,336 |oeeeeenns 1,379 | 1,345 | e [0 SRR RN [ (00 O RN LR T R RO R RN 4 {.01/25/2060 . |1.A FE .
Credit Suisse Mtg Trust 144A  2.265%
. 126416-AA-4 [ 11/25/66 ...oeviiiiiiiiiiiiii . 03/01/2026 . | Paydown ... ... 1,535 ... 1,534 [.... .1,636 ). . 11/25/2066 . |1.
..12656G-AA-4 | COLT Funding .325% 10/26/65 ..... . 03/01/2026 . | Paydown ... .... 1,001 1,001 . 10/26/2065 . |1.
Credit Suisse Mtg Trust 144A
.. 12659P-AA-1 [ 05/25/66 ....eeeeeeeeeee e e . 03/01/2026 . |Paydomn .cevveeneeeeennnieeeeeennnn foreeeeeeeenieeeeee fereeeeeinnas 1,743 [ooeeieeennins 1,743 oo 1743 e 1,742 |veiiiiiiiis o L PO AR L PO RN 1,743 Jeoeeiiiiiiis oo e e 3 |. 05/25/2066 . |1.A FE .
Credit Suisse Mtg Trust 144A  1.179%
L 12662E-AA-1 [ 02/25/66 ....eeeeeeeeee e . 03/30/2026 . |Citigroup Global Mkts .......ccoo |oumeeoreeemmmniinnns foeeeeeees 26,063 |............ 29,367 |oeeeennnnnn 29,367 |eeeeennnnnn 29,354 ooiiiiiiiiiiies e (72 PO PR ()] PO 29,353 |oueeeeeeniiins ferneees (3,289) |......... (3,289) |evvenneeeeenns 115 |. 02/25/2066 . |1.A FE .
Credit Suisse Mtg Trust 144A  1.179%
L 12662E-AA-1 [ 02/25/66 ....eeeeeeeeee e . 03/01/2026 . |Paydomn .cevvueneeeeeennieeeeeennnn foreeeeeeeenieeeeee fereeeeennaas 1,946 [...occonnnnns 1,946 |oeeeenes 1,946 | 1,945 | e L PO AR L PO RN 1,946 |oeeeeiiiiiins oo Jeeniieeeecenes e 4 |. 02/25/2066 . |1.A FE .
Credit Suisse Mtg Trust 144A  1.174%
L 12662K-AA=7 [ 07/25/66 .....ceeeeeeeeeeeeeeeeee e . 01/28/2026 . |Nomura Securities .........cceeee |ommneeeeemmninnnes fooneeeeens 43,485 |............ 50,019 |......o...e. 50,018 |oeeeeunnnnns 49,998 |oiieiiiiiiiee oo e [ [ [ 49,998 [.oeevveiiiiieee [oeeeenee (6,513) |-....... (6,513) |+evvenneeeeeee 95 |[. 07/25/2066 . |1.A ........
Credit Suisse Mtg Trust 144A  1.174%
L 12662K-AA=7 [ 07/25/66 .....ceeeeeeeeeee e . 01/01/2026 . | Paydomn .ceevveeeeeeenniieeeeeennn Joenneeeeeenneeee feeeeeeeeeenaas 800 foeiiiiieiennnns 800 |eeerueieeenns 800 |oveuereeennnnnn A I O FEUUORRUPPR IEUURRTRRRRUPP ISPUPPRRRTUPPR IEPPURPRRRRUUP IUUPTRRRRN V[V FOURR FEPRPRRPRPT FSUPSRPPPRPRR ISP 1 | 07/25/2066 . [1.A ........
Citigroup Mtg Loan Trust 144A  3.214%
.. 17326U-AA-2 | 02/25/58 ... . 03/01/2026 . | Paydoun . . 02/25/2058 .
..19685II-AA-9 | COLT Funding LLC 144A . 03/01/2026 . | Paydoun . . 08/25/2066 .
..19687Y-AA-3 [COLT Funding LLC 144A  1.390% 01/25/65 ..... |. 03/01/2026 . |Paydoun . . 01/25/2065 .
..19688E-AA-6 | COLT Funding LLC 144A  0.910% 06/25/66 ..... |. 03/01/2026 . |Paydoun . . 06/25/2066 .
..19688F-AA-3 |COLT Funding LLC 144A  0.956% 09/27/66 ..... |. 01/28/2026 .|Bank of America . 09/27/2066 .
..19688F-AA-3 | COLT Funding LLC 144A  0.956% 09/27/66 ..... |. 01/01/2026 . |Paydoun ... . 09/27/2066 .
..19688H-AA-9 [Colt Funding LLC 144A  2.284% 12/27/66 ..... |. 03/01/2026 . |Paydoun . . 12/27/2066 .
..19688K-AA-2 [COLT Funding LLC 144A  1.110% 10/25/66 ..... |. 02/06/2026 . |Nomura Securities . 10/25/2066 .
..19688K-AA-2 [COLT Funding LLC 144A  1.110% 10/25/66 ..... |. 02/01/2026 . |Paydoun . . 10/25/2066 .
Deephaven Res Mtg Trust 144A  2.205%
L 24382J-AA-4 [ 01/25/67 .o . 03/01/2026 . |Paydomn .ccevueeeeeenniieeeeeanaas . 01/25/2067 . |1.A ........
Ellington Finl Mtg Trust 144A  1.241%
..31573J-AA-8 [ 09/25/66 ......eeeeeeeeiee e . 03/01/2026 . | Paydoun . 09/25/2066 . |1.A ........
..36166X-AA-9 [GCAT Trust 144A  1.036% 05/25/66 .. . |- 03/01/2026 . [Paydoun . 05/25/2066 . |1.A ........
..36167H-AA-3 [GCAT Trust 144A  1.091% 05/25/66 .. . 02/01/2026 . |Bank of America . 05/25/2066 . |1.A .
..36167H-AA-3 [GCAT Trust 144A  1.091% 05/25/66 .. . 02/01/2026 . |Paydoun ......... .. . 05/25/2066 . |1.A .
..36168K-AA-5 | GCAT 2021 NQM5 Trust 144A  1.262% 07/25/66 |. 02/01/2026 . [Morgan Stanley ... . (7,720) . 07/25/2066 . |1.A ........
..36168K-AA-5 | GCAT 2021 NM5 Trust 144A  1.262% 07/25/66 |. 02/01/2026 . |Paydoun ... . 07/25/2066 . |1.A ........
..45276P-AA-4 | Imperial Fund LLC 144A  3.638% 03/25/67 .... |. 03/01/2026 . |Paydoun . . 03/25/2067 . |1.A .
..59980V-AA-9 [Mill City Mtg Trust 144A  3.250% 05/25/62 . |. 03/01/2026 . |Paydoun . . 05/25/2062 . |1.A .
..59981B-AC-8 [Mill City Mtg Trust 144A  2.750% 07/25/59 . |. 03/01/2026 . |Paydoun ... . 07/25/2059 . |1.A ........
Morgan Stanley Res Trust 144A  4.250%
B17946-AA-6 [ 02/25/65 ..o . 03/01/2026 . | Paydoun . 02/25/2065 . |1.A ........
Morgan Stanley Res Trust 144A  4.767%
..617950-AC-4 |01/25/71 . 03/01/2026 . |Paydown ... . 01/25/2071 . |1.A FE .
..62923J-AA-0 [NMLT Trust 144A  1.185% 05/25/56 .. . 03/01/2026 . | Paydown ... . 05/25/2056 . |1.A FE .
New Residential Mtg Loan Trust 144A
..64828C-AA-7 [ 02/25/58 ...ovvveniiiiiii e . 03/01/2026 . |Paydonn ...ccevueniviiiiiniiiniiiins ferineeeeiiiies feeeeeeeeinans L ZA (-7 P £ 74 PO FZL 3N PP R, [0 PO RN (/A1 P FRN (-7 ) N R RN 5 |. 02/25/2058 . |1.A ........
New Residential Mtg Loan Trust 144A
..64828F-CQ-3 |01/25/48 ... . 03/25/2026 . |Paydown ... . 01/25/2048 . |1.A ........
New Residentia
..64830J-AA-8 [ 04/25/61 ..oevvnniiiiiiiiiiiei . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 1,570 |ooeeeennnns 1,570 |oveennns 1,570 o 1,668 |ovvveviiiiiins Joneeiiinnnns /2 PO RN /2 PO R 7 O Y R (R 5 |. 04/25/2061 . |1.A ........
New Residential Mtg Loan Trust 144A  1.156%
..64831T-AA-5 | 11/27/56 .. |- 03/01/2026 . |Paydown ... .1,506 | . 11/27/2056 . |1.A ........
..67114B-AA-5 | Onslow Bay Fin 072 . |- 03/01/2026 . |Paydown . 01,420 . 02/25/2066 . |1.A .
..67114V-AA-1 [Onslow Bay Finl LLC 144A  2.305% 11/25/61 . |. 03/01/2026 . |Paydoun ... .2,005 |.. . 11/25/2061 . |1.A ........
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SG Capital Prtnrs Trust 144A  1.160%
L 784212-AA-0 [ 07/25/61 ovvvniiiiiiiiiiiiiii e . 02/06/2026 . |Nomura Securities ..........ccccee |ounenirrrrinninnnns foonnennnns 29,722 | 35,122 [oeeireinne 35,101 [..ooevnennns B0  F F  F F 35,098 [..covvvniiiees foeriiins (5,375) |-oennnnn (5,375) |evvenniiienns 77 | 07/25/2061 . |1.A ........
SG Capital Prtnrs Trust 144A  1.160%
.. 784212-AA-0 | 07/25/61 ... . 02/01/2026 . |Paydown ... . 07/25/2061 . |1.A ........
Starwood Res .
..85573G-AA-0 [ 05/25/65 ....evvvnniiiiiiiiii i . 03/31/2026 . |Nomura Securities ..........ccccee feunnrerrivnninnnns foonnennnns 28,052 |o.eennnn 29,842 ... 28,422 |............ 28,862 |...ccovvniiiinn forriiiiiins - R RO, -7 FO R 28,944 [ [ (891) |oevvvennnns [R<151 D PO 91 |. 05/25/2065 . |1.A FE ....
Starwood Residential Mtg Trust 144A  1.219%
..85573G-AA-0 [ 05/25/65 ....evvvnniiiiiiiiiie i . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiinns foriineeeeeniiieees [ 3,179 [ 3479 | 3,028 |eeiennnnnns TV 7T FORP E [ O RN [ N (RN [T U KU R RN 7 | 05/25/2065 . |1.A FE ....
Starwood Mtg Residential Trust 144A  1.127%
..85573J-AA-4 [06/25/56 ....evvviiiiiiiiiiieiiiii e . 02/06/2026 . |Barclays Capital .......ccooeeees Jovnnnniiiiinnnnnns fooenennens 30,656 |............ 34,618 |............ 34,617 [.oovvvnennns B 10 R O P R F 34,603 [....covvveiieee forriiinn (3,948) |......... (3,948) |.eevvvnniinnnnns 74 |. 06/25/2056 . |1.A ........
Starwood Mtg Residential Trust 144A  1.127%
..85573J-AA-4 [06/25/56 ....eevniiiiiiiiiiiiiiii e . 02/01/2026 . |Paydonn ...ccevueneviiiiiniiiiiiiins fernineeeeiiiies feeeeeeeiinans [ N 827 |ovviiiiiiens 827 |ovvviiiiiinns £ O O R N L2 R R O RN 1 . 06/25/2056 . [1.A ........
Starwood Mtg Residential Trust 144A  1.162%
..85573P-AA-0 [08/25/56 ....euvniiiiiiiiiiiiiii e . 02/06/2026 . |First Union .....coovveveriiinnnnns fovvennniiiniiinnnnes fooveiinnnid 35,342 |....ooennnns 39,242 ... 39,242 |............ 39,220 [ooeeiiiiiininns fooreieiiiins o [ [ [ 39,220 [.ooeiiviiiiiiens foreeees (3,878) . 08/25/2056 . |1.A FE ....
Starwood Mtg Residential Trust 144A  1.162%

. 08/25/2056 . |1.
. 03/25/2058 . |1.

..B5573P-AA-0 | 08/25/56 ..covvvviiiieeiiiiiee e . 02/01/2026 . | Paydown ...
..89175V-AA-1 | Towd Point Mtg Trust 144A  3.250% 03/25/58 |. 03/01/2026 . |Paydown .
A-2

..89179T-A Towd Point Mtg Trust 144A  2.918% 11/30/60 |. 03/01/2026 . |Paydoun ... . 11/30/2060 . (1.
Verus Securitization Trust 144A  0.918%

.. 92538D-AA-7 |02/25/64 ....oooeiiiieii . 03/01/2026 . |Paydoun ........oooeeveiinnnnnnnnnins fovnnnnnnnniniinnnn foviinnnnnnn2,570 i 2,570 fonnnnn 2,570 i 2,569 | e i o1 L e 2570 | e e [ 4 |. 02/25/2064 . [1.A FE ....
Verus Securitization Trust 144A  1.824%

.. 92638G-AA-0 | 11/25/66 ...oevvvvvviiiiiiiiiiiiiiiiiiieeeeeeees . 03/01/2026 . |Paydoun ........ooovvriiinnininnnnnns fovnnnnnnninnininnnn oo 1,084 L 1,084 o 1,084 1083 e T i e L | 10084 | e e [ 5 |. 11/25/2066 . [1.A ........
Verus Securitization Trust 144A  0.938%

.. 92638H-AA-8 | 07/25/66 ....eevvvvviiiiiiiiiiiiiiiiiiiiniieieeee . 01/28/2026 . |Nomura Securities ...........coee fevvvvvvvvnnnnnnnnnns fonvnnnnns 83,705 [....uennne. 98,057 [.eunnnnnn 80,036 |.....cceeuns L7207 R N LV P LV T -7 2 VI AR RO L 793 |oveevviiiiinnnns 148 . 07/25/2066 . |1.A ........
Verus Securitization Trust 144A  0.938%

.. 92638H-AA-8 | 07/25/66 ....eevvvvriiiiiiiiiiiiiiiiiiiiiiieieeiaes . 0170172026 . |Paydown ........oooeeeeiieiniiinnnnns fovnniiiiiiiiiiiines feiiiiiiii 1,600 |............. 1,500 |oeeeevrnnnns 1,224 |............. LI PO AR T O N T Y LSV [V N R R RO A 1 ].07/25/2066 . |1.A ........
Verus Securitization Trust 144A  1.013%

.. 92638K-AA-1 1 09/25/66 ...ooovvveeeeiiiiiiiiiiiiie . 03/01/2026 . |Paydown .........cooeeeiiiiiniiininns fonninniiiiniiiiiins feiiiiin, 1,444 |oeeeennnn. 1,444 | 1,444 ... 143 | | T s T s T O O U N 2 . 09/25/2066 . [1.A ........
Verus Securitization Trust 144A  1.630%

.. 92638M-AA-7 | 10/25/66 ....evvvvvrviiiiiiiiiiiiiiiiiiieieeeeeeas . 03/01/2026 . |Paydown .........cooeeeiiiiiiiinninns fevniiiniiiiiiiiiins feiiiiin, 2,002 [oeeerrnnnns 2,002 |............. 2,002 |............. 2N L O N T s T s 2 S N 6 |. 10/25/2066 . |1.A ........
Verus Securitization Trust 144A  2.829%

..925380-AA-8 | 10/25/66 ....eevvvvriiiiiiiiiiiiiiiiiiieeieeeeeees . 01/28/2026 . |Bank of America ............ceeeees fervvvvnnrnnennnnnnns foveinnnnns 54,234 |........ee. 58,600 |............ 58,599 [.........e. 58,551 |oeeeeiiiiiiiins | (1] R RN (1] R RS 58,550 [oooiiiiiiiiiiins e (4,315) |......... (4,315) oo 267 |. 10/25/2066 . [1.A ........
Verus Securitization Trust 144A  2.829%

..925380-AA-8 | 10/25/66 .....evvvrririiiiiiiiiiiiiiiiieeeeeieeaes . 0170172026 . |Paydoun ........ccoeeeeiieiiiiininins foninniiniiiiiiiinns feiiiiiiinn, 729 foiiiiiiinnnns 729 | 729 |oeiiiiiiiiinns L2 PO RN T s L O 2 P Y S RN 2 . 10/25/2066 . [1.A ........
Verus Securitization Trust 144A  4.130%

.. 92538U-AA-9 | 02/25/87 ...oovveiiiiiiiiiiiiiieee . 03/01/2026 . |Paydown .........cooeveiiiieniinniins foniiiiiiiiiiiiiiins feiiiiinn, 2,846 |oeeeiiinnns 2,846 |............. 2,684 |............. PV O R 43 [ oo 43 [ o 8 S SN 17 |. 02/25/2067 . |1.A ........
Verus Securitization Trust 144A  2.724%

.. 925380-AA-5 | 01/25/67 ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees . 03/01/2026 . |Paydown .......oeeeeeiiieeiiiiiiiiees Jovvviiiiiiiiiiiiiies foviiiinnn, 2,172 oeeeveeenns 2,172 ooeeeeeen 2,178 | 2,172 Jooveeiieiiiieees eveeeeeieiiiiins fovvviiiiiiiiins foviiiiiiii o e 2,172 | e feveviiviiiiiiin foviiiiiiiiinnn, 10 |. 01/25/2067 . |1.A ........

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency residential mortgage-backed securities (unaffiliated) 776,018 865,538 834,564 838,960 1,582 1,582 841,281 (65,262) (65,262) 2,813 XXX XXX

..05612F-AA-3 |BX Trust 144A  5.763% 03/15/26 ............... . 02/15/2026 . | Call 100.0000 ...evvveennnnnn fooreriieiiiiieeeeens e, 20,000 f...oeennnee. 20,000 |............ 19,949 |............ LSRR R L2 R R L2 R R 19,998 |oooviiiiiiiiins e P 2 [ 200 |. 03/15/2026 . [1.A ........
Extended Stay America Trust 144A  4.873%

.30227W-AA-1 | 02/15/43 .o . 03/15/2026 . |Paydoun .......ooooeeiiiiiiiiiiiiiins feneiiiiiiiiiiiiiens feeeiiiiii, 885 |l 885 ...l 21 U R RN ()] R R ()] R R 885 [ouvvveiiiiiininn feiiiiis e 4 . 02/15/2043 . [1.A FE ....

..90353D-Al-5 |UBS Comm Mtg Trust 4.195% 08/15/51 ......... . 03/01/2026 . |Paydown .......oeeeeiiiiiiiiiiiiiiies fovvviiiiiiiiiiiiiies foriiiininn, 2,818 [.cccceen. 2,818 ..o 3,143 [ 2,878 |oviiiiiiiiiiins feeiiiinnns (60) [eeeeeeeieiiiees Joveeeeeeens (60) [eeeeeieiiiiiees oveeeeeeens 2,818 |ovvveeeviiiinns fovviiiiiiiiiiins fovi e 21 |. 08/15/2051 . [1.A ........

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency commercial mortgage-backed securities (unaffiliated) XXX XXX
..262081-AD-6 |Drive Auto Rec Trust 5.310% 01/16/29 ...... . 03/15/2026 . | Paydown . 01/16/2029 . [1.A FE .
..30167K-AD-3 |Exeter Auto Rec Trust  4.400% 05/15/30 ..... . 01/12/2026 . |Bank of America . 05/15/2030 . 1.C FE .

..36269H-AD-4 |GLS Auto Rec Trust 144A  5.490% 07/17/28 ... |. 03/15/2026 . | Paydoun . 07/17/2028 . |1.A FE
Navient Student Loan Trust 144A  5.510%

..638961-AA-0 | 10/15/71 oveeeeeeiiieeeeeeeeee . 03/15/2026 . [Paydown .......cccveeeeeeinnnae... . . . . . . 10/15/2071 . [1.A FE ....
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Navient Student Loan Trust 144A  1.110%
..63942G-AA-1 [ 02/18/70 ...voviviiiiiiiiiiiiie e . 03/15/2026 . |Paydomn .......vviiiiiiiiiiiiiiiins feriineeeeeiiiees [ 2,351 [ P ) I 2,015 | % B (I O F S U E P S R R /¢ 53 I O R R RN 4 {.02/18/2070 . |1.A FE ....
OneMain Direct Auto Trust 144A  5.410%
..682685-AA-0 | 11/14/29 ... . 03/15/2026 . | Paydown ... ... 7,084 e 1,077 [l 7,082 ... 7,084 .. . 11/14/2029 . |[1.A FE ...
Securitized
..81378R-AB-0 [07/25/31 .ivvvvniiiiiiiiiiiiiiiin e . 03/25/2026 . |Paydomn .....euiiiiiiiiiiiiiiiiiins Joviinnieriiiininens foreeeiiinnns 1,143 [oiinnnnns 1,143 |t 1,143 |oeenns I T P T (TP UU PP (TTTUUUUTITN 1,143 |oviiiiiiins Joviiiiiies Joviiininiiiiins Joeiniiiiinnnnns 9 [. 07/25/2031 . [1.B FE ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 61,645 61,539 61,331 61,311 27 27 61,539 107 107 456 XXX XXX
Wiheels Fleet Lease Funding LLC 144A  5.800%
..96328G-AS-6 |04/18/38 ... .. |- 03/18/2026 . |Paydown ... ....8,271 ....8,271 ....8,271 .8,21 . 04/18/2038 . |1.A FE ....
Wiheels Flee
..96328G-BG-1 [08/18/38 .....eivivviniiiiiiiiiiiiiiiii e . 03/18/2026 . |Paydomn ....eeuuiiiiiiiiiiiiiiiiiins Joviiniieiiiiiiinnees foreeeiiinnns 8,497 ...t 8,497 |.ooeeenn. 8,496 |...coeenns 8,496 |..ioiiiiiiiinn oveiininiiiins foiiiiiiiiins Jeiinnnniiiins i i 8,497 |oovvviiiiiiins ovvviniiiniiis fovveviiiiiiiins v, 92 |. 08/18/2038 . [1.A FE ....
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 16,768 16,767 16,768 16,768 XXX XXX
..33767P-AA-6 |FirstKey Homes Trust 144A  4.250% 07/17/39 |. 02/01/2026 . |Paydoun .31 ....300 |.... 307 ... LG8 . 07/17/2039 . |1.A FE ....
..66982F-AA-7 [AMSR Trust 144A  2.117% 12/17/38 .. . 01/22/2026 . |Citigroup Global Mkts 98,840 90,763 |. 95,927 |. 96,033 . 12/17/2038 . |1.A FE ....
..66982F-AA-7 [AMSR Trust 144A  2.117% 12/17/38 .. . 01/01/2026 . | Paydoun ....825 o 157 ... ....801 ....825 |.. . 12/17/2038 . |1.A FE ....
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 98,111 99,976 91,821 97,034 134 134 97,169 43 943 305 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 1,268,330 1,360, 125 1,316,359 1,324,507 7,319 7,319 1,333,453 (65, 123) (65, 123) 6,074 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 1,268,330 1,360, 125 1,316,359 1,324,507 7,319 7,319 1,333,453 (65, 123) (65, 123) 6,074 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 1,268,330 1,360, 125 1,316,359 1,324,507 7,319 7,319 1,333,453 (65, 123) (65, 123) 6,074 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 8,844,379 9,252,126 8,953,725 8,040,196 (15,324) 9,717 (5,607) 8,996,551 (152,222) (152,222) 136,578 XXX XXX
4509999997. Total - preferred stocks - Part 4 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks XXX XXX
..007973-10-0 [Advanced Energy Ind ........ccoeoiiiiiiennniinnneens . 03/27/2026 . |Various .......cceveuueereeemnnnnanes Jounnunnnns 161.000 (16,616) (16,616) [-oeeeeeeeneeeee foeeeeennee 17,775 | |oeeennn 30,651 |iiint 80,651 e 10 [ | s
..039653-10-0 |Arcosa Inc . |- 02/24/2026 . | Various .. 183.000 |.. ... (342) |.. . (342) ).
..126402-10-6 |CSW Industrials Inc . |- 01/30/2026 . | Oppenheimer ... een (220) ..
..147448-10-4 [Casella Waste Sys Inc . |- 03/12/2026 . |BNY ESI & Co ... . .
..16359R-10-3 | Chemed Corp ........ . 03/04/2026 . |Various ... . 19,871 . (20,548) |.
..204166-10-2 | CommVault Sys Inc . 03/23/2026 . | Various .832.000 (58,420) 21,343 |.
..221006-10-9 [ CorVel Corp ........ . 02/10/2026 . | Various .214.000 (4,604) |.
..229899-10-9 |Cullen Frost Bankers .. . |- 03/24/2026 . |Various ... ...458.000 |.. (9,802) |.. . 12,168 ...
..26969P-10-8 |[Eagle Materials Inc ... . |- 01/28/2026 . |National Finl Svs .. .. 148 |..
..28618M-10-6 |Element Sols Inc . |- 03/26/2026 . | Goldman Sachs .
..29355X-10-7 [EnPro Inds Inc . |- 03/23/2026 . [Various ... (2,590) |..
..296315-10-4 [ESCO Technologies Inc ... . |- 03/23/2026 . |Various ... . .. (4,783)|..
..30214U-10-2 |Exponent Inc . |- 03/30/2026 . |Various ....924.000 |.. (23,821) |.. .
..339750-10-1 [Floor & Decor Hldgs Inc . . |- 01/22/2026 . |Wachovia Capital Markets 2122000 [eeeiennnnn9,248 o e 12,619 [l 7,429 L 5,190 |.. L (3,371 ...
..405024-10-0 [Haemonetics Corp . |- 01/26/2026 . |Various ... ... (285)|....
..45780R-10-1 |[Installed Bldg Prods Inc . 02/27/2026 . |Various ... .26,042 |.
..48282T-10-4 |Kadant Inc . 02/20/2026 . |Pershing LLC ..3,840 |.
..497266-10-6 |Kirby Corp ... . 03/13/2026 . |Various ... 20,608 |.
..518415-10-4 [Lattice Semiconductor Corp ... . 03/26/2026 . |Various ... .. (19,056) |... ...29,031
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

..82452J-10-9 [Shift4 Payments Inc
..82982L-10-3 |SiteOne Landscape Supply Inc
..881626-10-3 [Tetra Tech Inc .
..882681-10-9 | Texas Roadhouse Inc
..88642R-10-9 | Tidewater Inc

..63.000
.1,307.000
191.000

. 02/12/2026 . | Oppenheimer .
. 02/06/2026 . [Various .
. 02/19/2026 . | Various
. 03/06/2026 . [Various ...

oo fereeinn.. 450,000 ..
P AR 207.000 |..

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..537008-10-4 |Littelfuse Inc . |- 03/10/2026 . | Various ... ... 107.000 |.......... 35,893 ...27,062 (811 ) ..26,252 |..
..55306N-10-4 |MKS Instruments Inc ... . |- 03/11/2026 . |Various ... ....294.000 |.......... 65,745 ...46,981 ..32,797 |.. .
..626755-10-2 | Murphy USA Inc .... . |- 03/26/2026 . |National Finl Svs .. ..87.000 |.......... 17,818 ... 14,930 ..18,685 |.. ... (867) ...
..643610-10-1 |Viper Energy Inc . . |- 01713/2026 . | Various .572.000 |.......... 20,814 ...22,09% ..34,115 |.. . (13,301) |....
..65336K-10-3 |Nexstar Broadcasting Grp .. . |- 03/19/2026 . |Various ... ... 151.000 |.......... 35,813 ...28,224 .. 12,650 |....
..74758T-30-3 |Qualys Inc . |- 02/25/2026 . |Various ... v |eeeennn. 435000 |.......... 44,487 ...57,812 . . .. 10,024 |....
..75524B-10-4 |RBC Bearing Inc . |- 03/23/2026 . |Various ... U R 174.000 |.. .. 94,193 ...78,027 .. (56,943) |... L 73,110 ...
..775711-10-4 |Rollins Inc . |- 03/04/2026 . |Various ... JUPR R 2,011.000 |.. . 120,700 .. (75,261) |... LT2,M47 |l 72,447
. 03/02/2026 . | Various P R 1,128.000 |.. . (24,522) |....... (24,522)

..891092-10-8 . |- 03/02/2026 . |Various ... .

..892356-10-6 | Tractor Supply Co . |- 03/04/2026 . |Various ... U R 2,798.000 |..

..90984P-30-3 [United Community Banks Inc ... . |- 02/25/2026 . |Various ... P 1,880.000 |..

..918284-10-0 | VSE Corp . |- 01/22/2026 . |Various ... U R 104.000 |..

..92538J-10-6 |Vertex Inc ... . |- 0271172026 . | Various ... JUPR R 3,727.000 |.. . .

..942622-20-0 | Watsco Inc ... . |- 03/31/2026 . |Various ... U R 378.000 |.. .. (52,137) |...

..955306-10-5 |West Pharm Svs Inc . |- 03/20/2026 . [Various ... P FOUTRR 221.000 |.. (31,387) [....

..205249-10-5 | Computer Modelling Grp Ltd ... |. 03/25/2026 . [Various ... e |eeen...6,092.000 J.......... 17,425 | | 27,414 ) 230192 4,222 |.. ...4,222 ... .20, . . )

5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded (463,668) (463,668) 1,255,624 525,230 525,230

5989999997. Total - common stocks - Part 4 1,780,854 XXX 1,255,624 1,688,489 (463,668) (463,668) 1,255,624 525,230 525,230 3,675 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 1,780,854 XXX 1,255,624 1,688,489 (463,668) (463,668) 1,255,624 525,230 525,230 3,675 XXX XXX
5999999999. Total - preferred and common stocks 1,780,854 XXX 1,255,624 1,688,489 (463,668) (463,668) 1,255,624 525,230 525,230 3,675 XXX XXX
6009999999 - Totals 10,625,233 XXX 10,209, 350 9,728,685 (478,993) 9,717 (469,276) 10,252, 176 373,008 373,008 140,253 XXX XXX




STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JP Morgan Chase ...................... New York, New YOrk .....ccooooe foovoeovoeeeees feoeeeeees oo Joeeeeeeeeeeeeeees e, (4,753,533)|.......... (5,861,942)|.......... (4,723,393)|..
Bank of America ..........c....... Los Angeles, California ... |......cccoooo)voeveveies oo oo oo (40,714)].ccve (41,081 (34,013)]..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX
0199999. Totals - open depositories XXX XXX (4,794,247) (5,903,023) (4,757,406)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX
0399999. Total cash on deposit XXX XXX (4,794 ,247) (5,903,023) (4,757,406)
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

(4,794,247)

(5,903,023)

(4,757,406)

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0489999999. Total - issuer credit obligations (unaffiliated)
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations

Exempt Money Market Mutual Funds

481202-23-9 ........ |JPMorgan U.S. Treasury PIUS MMKT ....iiiiiuiiiiiiiiuii ittt s e s ettt s s e e e ee e e s e eesi e e e e eesaa s esseesaiss e e s e essaaseeseesnnnsssessnnnssessesnnnnessresnnnnes | snneeeeesssnnneees [oeneeseeees 03/31/2026 .......cen |oveennniiiiiiiiiiiiiiiiaaans 3570 eeeuniiiiiiiiiins e e 9,167,197 |.oiiiiiiiiiiiiiiiiiiiiiiis 30,605 [.iiiiiiiiiiiiiiiiii e 74,558
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 9,167,197 30,605 74,558
8589999999. Total cash equivalents (unaffiliated) 9,167,197 30,605 74,558

8599999999. Total cash equivalents (affiliated)

9,167,197
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