ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

1 6 7 0 5 2 0 2 2 2 0 1 0 0 1 0 0

PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2022
OF THE CONDITION AND AFFAIRS OF THE

Dealers Assurance Company

NAIC Group Code 0315 0000 NAIC Company Code 16705  Employer's ID Number 34-6513705
(Current) (Prior)
Organized under the Laws of Ohio , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Incorporated/Organized 08/02/1935 Commenced Business 08/02/1935

Statutory Home Office 41 South High Street Suite 1700

Columbus, OH, US 43215

(Street and Number)

Main Administrative Office 15920 Addison Road

(City or Town, State, Country and Zip Code)

(Street and Number)
Addison, TX, US 75001 ,

800-282-8913

(City or Town, State, Country and Zip Code)

Mail Address 15920 Addison Road

(Area Code) (Telephone Number)

Addison, TX, US 75001

(Street and Number or P.O. Box)

Primary Location of Books and Records 15920 Addison Road

(City or Town, State, Country and Zip Code)

(Street and Number)
Addison, TX, US 75001 ,

800-282-8913

(City or Town, State, Country and Zip Code)

Internet Website Address www.dealersassurance.com

(Area Code) (Telephone Number)

Statutory Statement Contact Steven C. Barrett

800-282-8913

(Area Code) (Telephone Number)

Linda Marie Toy

Lisa Aileen Kirk

(Name)
Steven.Barrett@iaawg.com 972-813-0812
(E-mail Address) (FAX Number)
OFFICERS
President Kristen Anne Gruber Treasurer
Secretary Maryann Elizabeth Norwood Assistant Secretary
OTHER

Michael Lee Stickney, Managing Director Susan Linder #, Vice President

Linda Marie Toy, Vice President

DIRECTORS OR TRUSTEES

Warren Van Genderen

Michael Lee Stickney

Douglas Alexander Carrothers

Denis Yves Ricard

Marilyn Rose Froelich

Douglas Curtis Oksendahl

Shelby Land Peavy

Normand Pepin

Yvon Charest

Willisch W Ludwig

Texas
McLennan

State of
County of

SS

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

to the enclosed statement.

02/17/2023

02/17/2023

02/17/2023 10:06 AM

10:04 AM

DB

Kristen A. Gruber S| 1o A Maryann Norwbod G 2 Lo Ty ) e
Kristen Anne Gruber Maryann Elizabeth Norwood Linda Marie Toy
President Secretary Treasurer
a. Is this an original filing? .........ccccceeene Yes[ X ] No[ ]
Subscribed and sworn to before me this b. If no,
17th day of _ February, 2023 1. State the amendment number........
oodin B ) o 2. Datefiled ..o

3. Number of pages attached............

Jordan Benmeir

Notary Public )
. JORDAN BENMEIR

April 19, 2026 [ A Notary ID #131539361
{ 2/ My Commission Expires
¢ April 19, 2026
Online Notary Public. This notarial act involved the use of
online audio/video communication technology.

KAG MV a7 e



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

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

1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

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

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

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

Cash, cash equivalents and short-term investments:

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

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

985,330
......... 7,245,082

........ 27,441,081
...... 153,980,632

......... 3,810,285
........ 17,802,120

......... 3,566,024

........ 35,516,541
26,610,998

............. 8.536
............. 0.000

......... 3,810,285
........ 17,802,120

......... 3,566,023

........ 35,516,541
26,610,998

0 3,810,285
0f....... 17,802,120

(O 3,566,023

0f....... 35,516,541
26,610,998

............. 8.536
............. 0.000

Total invested assets

330,532,585

100.000

330,532,584

330,532,584

100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............ceueuiriiiiririetitetetetesetst st ettt ettt s st ese st esese st ss s s sesesebesese e sessesesesesesese e e ssesebesebenesanes <eesessssanesenanas 3,692,245
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiie ittt bbbt bbbt sb s R e e s e e reebeeteetesteeaesaeeaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et esaeesbeeae eesbeebeae e s e e aae e abe e s beeabe e soeseeseeaeeee et e e e e ean e e 0

Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ... .iuiiieieiieeietetetet ettt ettt ettt a e et et st et et e s e se s ee e s et e s eb et esess s eses et et e s e s eseseas s es et e s et et esesess s es e s sesesesen bbb ebee et st nesa bbbt senae e 0

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt b bbb bbb £ £ 28 bbb e £o €160 e h bbbt o £t e e 100 bbbk e b mbeReRn s ae e e e s et e b e b ebes s s s ss 2esesessssssansensesesesnananas 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt h e e bt et e e te e bt e s et ea et eh e e sh e e eh e e eE e e b e e bt e a bt ea bt e ab e e e e e ehe e eh e e ebeeebe e ke anbeen Soeemseeaseasteanseeaseaaennsennes
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt s e be bt e bt et e eaeesseeebeesheeabe e be e beeabeaaseenseassesheeebeesbeesbeenbeen Sesessneessesasesaaessaesaaesanens

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiiieieitetiere ettt et e bbb te bbb 01 eE R b £ eE b e bbbttt 2o s em s ea et nnen st s 0

6.2 TOLAIS, PArt 3, COIUMN T3 .....uitiuiieiiiiieie ettt ettt ettt ettt a e et s et et e se s et et eseaseses et e s e b et essee e s ss a2 s e s et esesess s es s e s et et esesese st eses e st et eses b eh b b eeeat e ne e e b e b ek ek eb e bt ne ttteseseseaeseneeeeeeeeaeaene 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAlS, PArt 1, COIUMN T2 .....vvitieieieieieietetee ettt ettt et ae ettt a et et et e s ese s ee e s et e s eb et esess s es et et et e s et esesnas s es e s e s et et esesnss s eseseseseseses bbb ee et st et ea bbbt senae e 0

7.2 TOtalS, Part 3, COIUMN 10 .....uiuiiiiiiiiiieitetetet ittt ettt b bbbttt se bbbk b £t £ 1 e e E b bbb £ o1 £ e e b bkt o £t e e 1o 40 bbbk e b mbeseR e e ae e e e s et et e b eaean s anas  2esesessssssanssnseseseseananas 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .ttt ettt s bbb eE e E £t b £t b et b ettt nsma et s s ensnaeaena 126,221

8.2 TOHAIS, PArt 3, COIUMN O ......outieieiiieieie ettt ettt ettt e e e et et et et eaeseseaeee et a2 et e b et eseaeases e s e s e se s et esesess s e s s et e s eseseseaseseseseseseseseses ek eeee et e e et e bbbt eb et et nenens teteseaesennneeenanas 126,221
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrurureuereririinirisisieieteteseess st sessesesetesesessssssssesesesesesessssssssesese ceesesessnesenanas 3,566,024
[DI=Te [0 o) =T W To o E=To (g g 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiriiiiirietetetetiitst s sesteteteseses ittt ssssesesesesesessssssssesesesasese e ssssasesesesesesessssssesesesess Sesessssseseasanans 3,566,024

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviiririeieieueieieiiieie ettt <oeesneeeenenenenens 176,498
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbb bbbt b bR e e b e e aeetesteebesbesaesaesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt ettt e et e s aeenbeeae Feebeeate et e aeesessbe e s beeabe e soeseeseeseeaeeseeesaeeanens 0

Capitalized deferred interest and other:

B B ] = S =T i TR o1 10T o e PPN
3.2 TOtAIS, PArt 3, COIUMN T L..iiuiuitiiiiiiiieietetetet ettt sttt ettt ettt s et ebe s e s ese e se s e es s e b e s e s es et e s s s e s e s e s e s e st e se s a b e b e s e se st e ee s s b b eben s b eseee s sese e nenenesninana 0 e 0
AACCTUAI OF GISCOUNT .......cvoviieececeete ettt et ee et teteseessaeaetesesesssaesesesesessessaesesesesssseeesesasessesesesasasensssesesasssensnsetesesesnsssetesesaesnsssesasesassesesesesesassssnsesesesessnsns bt tscheb et et et tacae b et ennae 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... PN
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovivieieieieeietetetetceee et et e te et et s ses s s et et eee s et esesess s esas et et et et esees s esaseeesesesesesnesesaeaseeeseseseenss s sessasasesesen febebeser e e aeseeseaetebeseneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ...ttt b ettt et e st e ea e e sheeeheeeh £ e be e bt ea bt ea bt ea et eae e £H e e AR e e b e e b e e a bt em bt em bt emeeaaeesaeens oeneeseenseesaeanseesteaanens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveevivennnn. 176,498
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES .......c.iiiuiiiiiiiii bbbttt ss et ae et 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... e bbb b bbb s b b e e b e e b b e e b bt ea e R e S e R e b e b e e b et ns

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcuivieieieiieeeee ettt ettt ettt ea e s es e s et e se b e s esesessss s s et ese s et esesees s es s eseses et esess s s es s et et et esees s es s sasa se e e b eb bt ee ettt ne et bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccuiiiiiiiiiiiiiiiiieieieeeies —eeeeeee e 0
ez Y= TV E= Lo IR 1= T g Lo PPN 0
SUDLOLAI (LINE 11 PIUS T2) 1.eveeeeiiiiiiiieiete ettt ee et s ettt s et e s e ses e e s e e s e s e s e s e s e se s e e s s e s e s e s e s e s e s e e s s e s e s e s e s e s e s e e e s es e s a8 e sese s e s e e s st e s e s e s e se s e s st e s e s e s eseneas Sseseeeseseasaen e e easeenenens 0
[DI=o [0 o) =T M To o E=To (g a 11 C=To JR= a0 Lo TN OO 0
Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbttt bbb m e e e e e e e e eaees 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 .....ccccooeevvevneeee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccoovcviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 . e et e et teesuteeosntntaasseanstaassssaanssaaansseessteessseesaseeesnteeaseeesaseeeasseeaaseeesase Saeeeenneeeeaaeeenaseeeaeeeenneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueveuereeeeececteeeeeeeescaete et eeessssesesesesesssaesesesesensssssesesesessssssesasesensssesesasasnsssstesassssnssansesans seessscscaeses 221,578,249
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............occuiiiiuieiiteeitee ettt st ete st ete et et et e te et et es et ese et ese st ess st eae st ese st ese s ebessesess et ensesessetesesteseesebessesesseseasassensesenesennane 81,967,637
ACCTUAI OF QISCOUNT .......cvvivieeecect et eeectete et eeeeesaete e et es e s saeaetesesenssaeaetesesensesesesesesensseesesasesensss et seses e sssetesesesensseetesesesensnsetesasannsssesesasassnsnsetesesansnsees 203,685

Unrealized valuation increase (decrease):

4.1.Part 1, Column 12 ...(53,674)
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt s et ...(377,705)
4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiieieieeieie et (2,151,939)
4.4, Pt 4, COIUMN T Lottt s ee e eb et £ b6 b8t 8o £ e 8o E et E et £ bbb b bt E bbb eb bbbttt ne e (1,035,701) .... (3,619,019)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiiiiiiececeete e eeeecte et eeeeeeete et eeeeesseaeteseseessaetesesesesssssaesesesensssesesesasensssssesesesassssssesassssnsnsnsesasasansnan febessassesesns (2,132,729)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiiiuieieeeieeceeeteeee ettt ettt s e et et etesees e st es e et ese s essaseeeeseeeeaeeneaan 57,080,786
DedUCt aMOTHZAtION OF PIEIMIUM ........vveeceeeeteee e cececeetete e e seeeeeete s s saeaetetesesessssssesesesessssssesesesessssssesesesesssssseseses s sssnssses s s sssnsnsesasansnssssses s s ssnsssesesassssnanses 2hesesessssesesesannan 835,813

Total foreign exchange change in book/adjusted carrying value:

LTS R =Yy TR 7o) 1373 e TSSO 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt sttt h et h b e b et b b ettt st et et tacae 2omensnseaeteses s nsnae s s e s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieieieeeeeie e eieeeee e e eseseeeee e e ssesesesee s e s eseeeee s e e s e s eeeeee e e s eseseeee e e seseeee e e s e e s esesesasnas Soisnene et ebss s s ane e s s 0

8.4, PArt 4, COIUMN 15 ...ttt bbbt e e b4 8o R b e eh b 401 £ o6 E e £ e E b b £t E b bt es bbb e e eeensn s et et s en st s s 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b b b et E £ 6 bR b8 b4 €8S E b4 £ oL E SR b £t E bttt b b eenensns et et s e s et s 0

9.2. Part 2, SECHON 1, COIUMN M7 ..ottt e s se e e e e et e e s eseeesee e e s e s eeee e 222 seseeee a2 e e s e s esee e e e e s e s e e ee e e s e seaesesesasanas Soisinene et ebss s s e e s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et b et s bbbt s st h b et e et s st et et tatae 2omansnseaetesasennsnaeses s s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt et se et et et et et et e s e s e se s es e et e s e b et essssasas e s et et e s et esesesees e s e s et e b e s esesesseses et e s et et eseasas s es s s et e bk ebee et et st e et bbb eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiniiinise s oo 113,185
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9+10) ........ccceeverererereereeeeeeeeeceeteeeeeessssetetesesesssesesesesesssssaesesesenssssaesass <eesesesasenes 240,194,408
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o USSR 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.ovcvcueueieieeeeeceeeeteeeeeesceeae et eeeesseeaetesesenssasaesesesesssssaesesesessssesesesasassssssesesssassnsssssasasas £esssssesssans 240,194,408
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 28,213,342 | 26,478,803 |................ 28,317,383 | 28,021,469
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 28,213,342 26,478,803 28,317,383 28,021,469
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 985,330 803,920 980,840 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 7,245,082 6,362,594 7,349,098 7,055,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 27,441,081 24,323,806 27,510,759 27,478,877
Industrial and Miscellaneous, SVO 8. United States .....ccoovoeeeeeeeeeeeeeeeeee e 138,216,797 |................ 124,810,123 |................ 138,788,760 |............... 134,474,459
Identified Fur)ds, Unaffilia}ted Bank 9. Canada ...oooiieee e 4,763,697 |.coovovinene 4,429,935 |........o.cc..... 4,821,861 .o 4,675,000
Loans, Unafilated Cortiicates of 10._ Other Countries 13,680,678 12,101,116 13,735,438 13,499,935
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 156,661, 171 141,341,173 157,346,058 152,649,3%
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 220,546,006 199,310,297 221,504,138 216,204,740
PREFERRED STOCKS 14.  United States ........cceevveevveeeieeeeeee e 1,846,281 | 1,846,281 | 2,208,789
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 1,846,281 1,846,281 2,208,789
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,846,281 1,846,281 2,208,789
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o .. 17,338,782 |.. ... 17,338,782 |.. ... 17,925,798
Industrial and Miscellaneous 21, CANAdA ..o e 112,458 .o 112,458 | 179,356
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 350,880 350,880 300,483
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 17,802,120 17,802,120 18,405,637
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 17,802,120 17,802,120 18,405,637
26. Total Stocks 19,648,401 19,648,401 20,614,425
27. Total Bonds and Stocks 240,194,407 218,958,698 242,118,563

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............. 15,901,860

............... 4,488,753

............. 26,885,540

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

985,330

985,330

983,227

985,330

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

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

............... 2,366,107

............... 7,245,082

............... 7,499,350

............... 7,245,082

4,878,975

2,366,107

7,245,082

7,499,350

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

13,012,059

7,922,991

27,441,081

22,247,262

3,866,743

13,012,059

7,922,991

2,293,645

345,643

27,441,081

22,247,262

27,441,081




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

90IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 20,380,267 |.....cov.e... 54,458,178 |............. 27,399,980 |..ccovreennne 1,342,956 103,600,797 |..cveveeevveree 414 93,057,604 O 72,113,563 |............ 31,487,233
6.2 NAIC 2 .. ..3,266,914 |... ...23,764,651 |.... ..27,966,173 ..1,498,111 |.. . . .56,495,849 |.. ...52,789,146 |.... .43,974,986 |.. ...12,520,863

6.3 NAIC 3 A 493,281 2 e
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 .. 0
8.4 NAIC4 .. L0
BENAIC S .o 0
B.BNAIC B ..o 0
8.7 Totals 0
9. SVO Identified Funds
9 NAIC T e XX e XX o XX o XX [ XX e 464,023 [ 464,523 |.......ovveeeeeen 0.2 [ 2,177,975 | L [l 464,523
9.2NAIC 2 .. .. 2,216,016 |.. ....651,166 |.... .. 2,216,016 |..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.6 NAIC6 ...

0

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 54,816,685 |............ 88,251,072 |............. 43,163,160 |.............. 3,636,601 |..................365,058 |................. 464,523 |.......... 190,697,100 159,209,867 |............. 31,487,233
12.2NAIC 2 ... ) e 3,266,914 |... ...23,764,651 |.... ..27,966,173 ..1,498,111 |.. 2,216,016 |.... .58,711,865 |.. .46,191,003 |.. ...12,520,863
123 NAIC 3 e (D) e 0 foorrreeeennnn 925,490 | O e 0 e O 0 [ 925,490 | 004 [ XK o XK e foeeee 925,490
124 NAIC 4 o (D) s 0 [eoreremerneeeeeees O e O e 0 e O 0 [ O e 020 o XK e XXX e oo 0
125 NAICS e (D) s 0 oo O e O e O e O e 0 [(€) worveererereeereens 0 oo 020 e XK o XXX e oo 0
12.6 NAIC 6 ... N 0 0 0
12.7 TOtalS .o 58,083,599 |........... 112,941,214 |............ 71,129,333 | 5,134,712 | 365,058 |............... 2,680,539 206,326,359 |............. 44,008,096
12.8 Line 12.7 as a % of Col. 7 23.2 45.1 28.4 2.1 0.1 1.1 100.0 82.4 17.6
13. Total Bonds Prior Year
13 ANAIC T e 17,030,557 |............. 82,729,708 |............. 45,375,387 | 5,399,685 |.....cccce...... 137,645 |............... 2,977,975 | XK e et XXX o 152,850,957 |.....cccveveveennn. 73.9 ... 123,407,561 |............. 29,443,396
13 2NAIC 2 ot 1,698,225 |............ 21,862,133 |............. 27,295,968 |.............. 1,932,821 [ 0 o 651,166 |......coo. XXX o oo e XK e 53,440,312 |........ccccceu.e.. 25,8 | 44,083,636 |............... 9,356,677
13.3NAIC 3 e 0. ....493,281 |.... ....493,281 |....
BT N (O St NSO o PP RO OO UURTU KOO OUOU TP RUYUYUYUP AEVURTURURURURURURURURN (SVURURURURUTUYUTUYURIN ITURURURURURURUNUNURE RUSSISIITD o, 6, CRNSUIUITN RUSURUID. ¢.¢. CNNURURN OURROOURRRRRRRN 0f..
135 NAIC S et | L0

(
(b) ...206,784,550

13.7 TOtalS .o 18,728,782 |........... 105,085,122 |............. 72,671,355 |.coooee. 7,332,506 |..ccocvennee 137,645 |.............. 2,829,141 |........... XXX i e XXX....ooeoven | (D) -...206,784,950 |..................... 100.0 [ 167,984,478
13.8 Line 13.7 as a % of Col. 9 9.1 50.8 35.1 3.5 0.1 1.4 XXX XXX 100.0 XXX 81.2
14. Total Publicly Traded Bonds
TAANAIC T e 49,377,345 35,889,759 |...ccvnnv 2,649,192 |................. 345,643 |..................464 523 | ......... 159,209,867 123,407,561 oo 597 159,209,867
14.2NAIC 2 ... ..2,212,530 |... ..19,951,788 |..... ..1,498,111 |.. .46,191,003 |.. .46,191,003 |..
T4.3NAIC 3 e 0 frieriennnn 925,490 [ (11 A 0. ..925,490 [ 004 | 493,281 | 0.2 [ 925,490 |..
144 NAIC4 ... 0. 20 . e 0 e O e O e 0 [ 000 | O e 000 e 0.
TAE5NAIC S oo [0 T | B ST (11 A 0 [ O e O e 0 [ 000 | O e 000 e 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 51,589,875 55,841,547 |............... 4,147,304 | 345,643 |.............. 2,680,539 |........... 206,326,359 206,326,359
14.8 Line 14.7asa % of COL 7 ....ceveuveeereereforreccc 25.0 [ 845 | P/ T P2\ [ 0.2 [ 1.3 e 100.0 [ XX [ X e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 20.6 36.6 22.3 1.7 0.1 1.1 82.4 XXX XXX XXX 82.4 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............. 31,487,233

.12,520,863 |..

...... 29,443,3%

.9,356,677 |....

............. 31,487,233
...12,520,863

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 2.6 8.5 6.1 0.4 0.0 0.0 17.6 XXX XXX XXX XXX 17.6
(@) Includes $  orroeeenene 44,008,096 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  orrrrrrnene 242,925 current year of bonds with Z designations and $ ......ccccoceveerenne 741,463 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

prior year of bonds with 5G| designations and $

.......... 29,788,449 ; NAIC2 $

0 current year, $

....... 0; NAIC3 $..ccoevvvvvveeeee. 05 NAIC

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
4 F i 0; NAIC5 $ .o




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations .........ccccceeeeeerienienienienienees e, 30,044,990 |............. 15,252,643 |.............. 4,196,882 |...ooovveeeeeeeeeieeeen O e 0 e XK e 49,494 514 1908 26,885,540 | 1300 49,494 514

............. 26,885,540
1.02 Residential Mortgage-Backed Securities ... ..

R 1,465,773 |

1.03 Commercial Mortgage-Backed Securities .......... ....................... 1,465,773 N
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0
1.05 Totals XXX 50,960,287 50,960,287

N

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

2.05 Totals 0 0

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ... 0 0

983,227

3.05 Totals 0 0 985,330 0 0 XXX 985,330 0.4 983,227 0.5 985,330 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccccceoioviiiniininininiciees foeveveveieieiieeeen 0 i 4,878,975 |, 2,366,107 [oooveieiieeene [V 0 D,0. & SRR TR 7,245,082 |.cooviiiieine 2.9 [ 7,499,350 |.oovieiiiiine 3.6 [, 7,245,082 |ocooeeiiies 0
4.02 Residential Mortgage-Backed Securities ... . . . .. . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0

4.05 Totals 0 4,878,975 2,366,107 0 0 XXX 7,245,082 2.9 7,499,350 3.6 7,245,082 0

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

5.01 Issuer Obligations ...........ccccccceuee. [ P [V 4,984,688 |............. 3,932,764 oo O [ 0 e XXX e 8,917,452 ..o 3.6 [ 9,603,090 [.ocovviriieiieen 4.6 o 8,917,452
5.02 Residential Mortgage-Backed Securities ... ,821, . ..6,334,792 |. ...3,990,227 |.. 16,785,732 |.. 6.7 |.. 12,644,172 |... ..16,785,732 |.
5.03 Commercial Mortgage-Backed Securities .......... 318 [ 1,692,579 |oeooveieeieeeens 0 forreeeeieeeeeen O e O [ XK i o 1,737,898 T e e 000 [ 1,737,898
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 . 0
5.05 Totals 3,866,743 13,012,059 7,922,991 2,293,645 345,643 XXX 27,441,081 11.0 22,247,261 27,441,081
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooioiioiiniiiiiiicciee e, 18,062,841 |............. 64,586,546 |............. 48,926,004 |.............. 1,498, 111 | [ S XXX oo oo 133,073,503 |.....ovviiinns 53.2 [ 118,862,051 |...voveieiicienns 57.5 [ 102,780,945
6.02 Residential Mortgage-Backed Securities ... I 1,440,447 |.............. 2,724,800 |...oovevennee 1,409,714 | 987,409 |..coovviriinne 19,415 |........... XXX ovvvivee oo 6,581,785 |.cecviiiiine 2.6 [, 5,346,233 [..oooiiiiieie 2.6 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [.............. 1,023,093 |......c.c.ve 1,553,838 |..ccevnee 2,520,834 | 0 [ [ S XXX ovvvivee oo 5,097,765 | 2.0 [ 6,113,452 |.ooviiiiie, 3.0 [ 4,139,147
6.04 Other Loan-Backed and Structured Securities ... 3,120,800 10,283, 136 2,509,600 355,547 0 XXX 16,269,083 6.5 16,018,296 7.7 10,093,948
6.05 Totals 23,647,181 79,148,320 55,366, 153 2,841,067 19,415 XXX 161,022, 136 64.3 146,340,031 70.8 117,014,040
7. Hybrid Securities
7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccocveveveveueueeeieeeeeeeees [ 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccocceveeveene |oviiiiiiiiiicieene 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 2,680,539 2,680,539 1.1 2,829,141 1.4 2,680,539 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 48,107,831 |oveveeennne 89,702,852 |......ceenn 60,407,087 |..ccoeovenennee. 1,498,111 ..199,715,881 oo 198 | D.9.0 NI RUN D.9.0 NI RUNR 169,423,323 |......oc.c.e.. 30,292,558
12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 5,261,872 |...ocveennene 9,059,592 |....cevvevnene 5,399,941 [...cooiine 3,281,054 23,367,517 e 023 o D.9,0 SN XXX oovvireene e 16,785,732 |..cevvennene 6,581,785
12.03 Commercial Mortgage-Backed Securities ........ | 1,593,097 [.ovovveiinnne 3,895,634 2,812,704 0 e 0 e XK e 8,301,435 oo 38 [ XXX [ XXX [ 7,342,818 oo 958,618
12.04 Other Loan-Backed and Structured Securities . |- . 10,283,136 .. 16,269,083 |. 10,003,948 |...ocveeenenns 6,175,135
12.05 SVO Identified Funds 2,680,539 |. 2,680,539 0
12.06 Affiliated Bank LO@NS ..........cccceverenenenenenenes Joeeeneeeneneieeeeeen 0 o0 o0 0 0 e XXX o0 o000 e XXX i o XXX i oo [V R 0
12.07 Unaffiliated Bank LOANnS ..........ccccevoeeneeneeneeniens foevveniiniiccn0 0 o0 o0 el 0 fe XXX i e 0 [ 000 e XXX [ XXX o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0
12.09 TOtalS ..o o 58,083,599 |............. 112,941,214 |.............. 71,129,333 [ ... 5,134,712 250,334,456 206,326,359 |.............. 44,008,096
12.10 Line 12.09 as a % of Col. 7 23.2 45.1 2.1 100.0 XXX XXX XXX 82.4 17.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccoeerrinrennenineines oerereninens 8,429,749 |...cocoeuenne 84,892,047 |.....cene 65,332,030 |[...coveernene 5,179,431 .. 163,833,258 |..ooeeiiieieenn 192 [ 137,125,907 |[.ooeeeenee 26,707,351

13.02 Residential Mortgage-Backed Securities ..........

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

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

.3,575,979
.1,5672,126
.2,191,220
XXX..

. 17,990,404 |.
...6,113,452 |.
. 16,018,29% |.

. 12,644,172 |..

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 18,728,782 |............. 105,085,122 |.....ceenve 72,671,355 .o 7,332,506 206,784,550 |......ccoveerveeennn 1000 | 167,984,478 |.............. 38,800,073

13.10 Line 13.09 as a % of Col. 9 9.1 50.8 35.1 3.5 100.0 81.2 18.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 43,668,076 |............... 76,527,866 |.............. 47,729,270 |......oeeeeee. 1,498,111 .... 169,423,323 137,125,007 [ 663 [ 169,423,323

14.02 Residential Mortgage-Backed Securities ...6,334,792 |.. . 2,203,645 |.. . . .. 16,785,732 |. . 12,644,172 |. . 16,785,732 |..

14.03 Commercial Mortgage-Backed Securities ........ |...c.cccueuee. 1 503,007 |.eciviiiiins 3,805,634 |.........c..... 1,854,087 |..ooovvviiieiicend0 o0 [ XXX oo o 7,342,818 |29 o 6,113,452 |80 o 7,342,818

14.04 Other Loan-Backed and Structured Securities . |................ 2,507,278 |..coeene 4,963,159 |...ccoins 2,267,963 | 355,547 |0 10,093,948 |.....coooviiin 40 [ 9,271,807 oo b5 e 10,093,948

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 Totals ....ccooeiiiiccccccccceeceeiceees e, 51,589,875 . 91,721,451 (... 55,841,547 |, 4,147,304

14.10 Line 14.09 as @ % Of COL. 7 ....oocvvvivnininininins foeecicicieieen 2500 | 4405 | 270 2.0

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

Section 12 20.6 36.6 22.3 1.7 0.1 1.1 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccccevviiriiininnniniiins foeeieeicieen 4,439,755 |.............. 13,174,986 |.............. 12,677,817 [0 o0 [ XXX o 00080,202,558 [ 1201 [ 26,707,357 [ 1229 [ Da9. 0, RN RO 30,292,558
15.02 Residential Mortgage-Backed Securities .......... [, 1,440,447 |...covens 2,724,800 |..ooovenenenns 1,400,714 oo 987,400 [ 19,415 | XXX i [ 6,581,785 [ 206 5,346,233 [ 2.6 | D,0. % G RN 6,581,785
15.03 Commercial Mortgage-Backed Securities ........ 958,618 [0 o0 e XK o 998,618 004 0 000 e XK e 958,618
15.04 Other Loan-Backed and Structured Securities . |. .241,637 .6,175,135

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

.............................. 100,237

......................... 24,581,709

24,533,648

.............................. 100,237

......................... 24,581,709

24,533,648

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 28 ATT 674 | [V 24 ATT 674 |eoeeeeeeeeee
2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 114,483,883 |.......ccccvvvneee 9,019,845 |.....ccevnvee 105,464,038 [.....cvcvererieicrcieiine
3. ACCIUAI Of GISCOUNE ...ttt nasnas [oessessessese s 24,956 |.....ooocovercinn. 24,956 ..o L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s L (O L
6. Deduct consideration received on diSPOSAIS .............ccccovvveveuerereeieeeeieeieieieiens |oerereniieneens 112,075,518 |..ovcirnee 3,790,000 f......cc...... 108,285,518 |
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 26,610,998 |......cccconenee. 5,254,801 |....occoniennee. 21,356,197 [
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N
12. Statement value at end of current period (Line 10 minus Line 11) 26,610,998 5,254,801 21,356,197

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Addison 0ffice Building .......cceeveeeeeeeneennnnnnnnnnns [eeeeeeennns Addison ..ooooeeiiiiiiiiinnnn L SN . 06/10/2016 .. |. 03/31/2022 .. |............. 4,252,869 |...ooooiiiiiiiiiiiiiiins | 3,566,024 |...oooeeeeiiiniiiiininins foiiiiiiiinen, 126,221 [oueeeeeiiiiiiiiiiiiiiis e e, (126,221)].ceeeeeeeiiiiiiiiiiiiiies fooeiiiiiiiinns 291,150 |.ovveeeiiiiiiiiiiiinnnins
0299999. Property occupied by the reporting entity - Administrative 4,252,869 0 3,566,024 0 126,221 0 0 (126,221) 0 291,150 0
0399999. Total Property occupied by the reporting entity 4,252,869 0 3,566,024 0 126,221 0 0 (126,221) 0 291,150 0

0699999 - Totals

4,252,869

3,566,024

126,221

(126,221)

291,150




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

EO2, E03, E04, EO5



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
DACO02 vovvererrreeieieecececenes MOKENA +.eveveeeeeeseceseseneneeersrcenes fooeennininanans [T AR 08/21/2014 .....|...... 06/01/2022 v fvereenenns 176,498 |.vvovevieiieneiees foeeeienininisees frerererssieseninens frorsersssnininins oreesereninsneeens [ R 176,498 |..cvovoe. 176,498 [ovoveveviiicceies |ooeisieieeieiises foereiisissicienenas 0

0199999. Mortgages closed by repayment 176,498 0 0 0 0 0 0 176,498 176,498 0 0 0

0599999 - Totals 176,498 0 0 0 0 0 0 176,498 176,498 0 0 0

903



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

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

NONE

EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-20-1 ..... UNITED STATES TREASURY TA i 452,892 |...97.7617 |oovvennennnnnn. 439,928 [oiiiinnnnnnns 450,000 (1,693) [ovvvvvvvvrnnnnnnd o0 | 1375 | 0.969 [FA ..o |oevinnnnnininnns P80 (17 FO 5,672 |....03/07/2022 ...|....08/31/2023 ...
912828-3F-5 ..... UNITED STATES TREASURY .. 1.A ... ...92.3086 |... ..450,000 |.. e (1,803) |oeeeeieeeeeenn0 [0 2,250 . 1.933 ...10/22/2021 ... |....11/15/2027 ...
912828-3J-7 ..... UNITED STATES TREASLRY .. 1.A ... ...95.7773 |... 2,250,000 |veeeniinnnnnn 2,164,253 [0 e 1,433 [ooeeiiiiiiiennn0 feiiiiiil0 el 2,125 | 4.220 ....12/19/2022 ...|....11/30/2024 ...
912828-3U-2 ... UNITED STATES TREASURY .. 1.A ... ...99.8663 |... ... 560,000 |.. e 1,430 o0 [0 ] 22375 2.584 ....02/02/2018 ...|....01/31/2023 ...
912828-3U-2 ..... UNITED STATES TREASLRY .. 1.A ... ...99.8663 |.............. 1,423,005 |.............. 1,425,000 |[.............. 1,424,759 |oeenniniinnnnnn0 foeniinnnnnn2,934 |0 [0 000022375 2.585 ....03/28/2018 ...|....01/31/2023 ...
912828-32-1 ..... UNITED STATES TREASURY .. 1.A ... ...96.6914 |... L AT3,484 0 [ (10,817) |0 0 ]l 2,750 0.324 ...08/17/2021 ...|....02/28/2025 ...
912828-4A-5 ..... UNITED STATES TREASLRY .. 1.A ... ...99.7111 | .. 999,714 |0 [ 1767 0 0] 2.625 2.806 ....04/24/2018 ...|....02/28/2023 ...
912828-4N-7 ..... UNITED STATES TREASURY .. 1.A ... ...94.5352 |... ..450,000 |.. AT A12 0 e (4,090) |0 0 ]l 2,875 1.841 ....08/07/2022 ...|....05/15/2028 ...
912828-4U-1 ..... [UNITED STATES TREASURY 1.4 .. ...99.0430 |. .1,000,000 .998,905 |.. .2.848 ...07/31/2018 .. 06/30/2023
912828-6B-1 ..... UNITED STATES TREASURY 1.A .. ...92.6250 |. .283,319 |.. .1.106 ....08/30/2021 .. 02/15/2029
912828-68-1 ..... UNITED STATES TREASURY 1.4 .. ...92.6250 |. .163,453 |.. ......1.106 ...08/30/2021 .. 02/15/2029 ...
912828-6N-5 ..... UNITED STATES TREASURY .. 1.A ... .. 129,366 |...97.2871 |... ....148,354 |.......... 10,635 [.............(522) |oeeeeiiieieeenn0 o0 00020500 ... 0.088 ....08/21/2019 ...|....04/15/2024 ...
912828-6T-2 ..... UNITED STATES TREASLRY .. 1.A ... .. 470,578 |...91.1172 |... 2. 465,930 |oeeeeniiiinnnnnn0 [ (2,244) |0 [0 0022375 1.784 ...03/07/2022 ...|....05/15/2029 ...
912828-7D-6 ..... UNITED STATES TREASURY .. 1.A ... .. 127,964 |...91.6523 |... ... 147,464 |.......... 10,486 [.............(283) |eeeeiiiiieennnn0 [0 ]l 00250 .l 0.024 ....08/21/2019 ...|....07/15/2029 ...
912828-D5-6 ..... UNITED STATES TREASLRY .. 1.A ... .. 474,733 |...96.4840 |... 460,371 |0 [ (6,385) |0 0022375 0.936 ....08/17/2021 ...|....08/15/2024 ...
912828-G3-8 ..... UNITED STATES TREASURY .. 1.A ... .. 953,262 |...96.0938 |... 953,587 e e (1128) |0 [0 ]l 2,250 2.037 ....08/06/2021 ...|....11/15/2024 ...
912828-M5-6 ..... UNITED STATES TREASLRY .. 1.A ... L AT7,127 |...94.7383 |... ... 465,645 |....oooiiiiinnn0 [ (5,362) |0 0 ]0002.250 1.016 ...09/17/2021 ...|....11/15/2025 ...
912828-P4-6 ..... UNITED STATES TREASURY .. 1.A ... .. 477,369 |...92.5781 |... 416,601 |.... . . 866,410 |oeeeeeeeen0 [ (5,211) 0 [0 ]l 10625 0.447 ....09/17/2021 ...|....02/15/2026 ...
912828-T9-1 ..... UNITED STATES TREASLRY .. 1.A ... .. 524,219 ]...97.5195 |... 487,598 |.... . 500,000 |.. +20506,200 |veeeeiiiiiinnnn0 oo (7,676) |0 0l 10625 0.127 ....07/31/2020 ...|....10/31/2023 ...
912828-U2-4 . UNITED STATES TREASURY 1.A .. ...92.5820 |. ..879,529 |. ..950,000 918,782 |.. .2.881 ....12/12/2022 .. 11/15/2026
912828-U5-7 . UNITED STATES TREASURY LA ...97.6641 ..439,488 |. ..450,000 454,315 |.. .1.064 ...06/23/2021 .. 11/30/2023
912828-V4-9 ..... [UNITED STATES TREASURY LA ...94.3919 |. .. 145,545 |. .. 154,193 165,676 |.. (1.514) ....08/07/2022 .. 01/15/2027
912828-\B-3 ..... UNITED STATES TREASURY 1.4 .. ...98.9531 445,289 ..450,000 450,797 |.. .1.270 ....06/12/2021 .. 05/15/2023 ...
912828-VS-6 ..... UNITED STATES TREASURY 1.A .. ...98.6172 |. ..493,086 . 500,000 .501,306 |.. ......2.075 ...04/13/2017 .. 08/15/2023 ...
912828-WJ-5 ..... UNITED STATES TREASLRY .. 1.A ... ...97.0977 |... 436,940 |.... 459,230 |oveiiiiiiinnnn0 e (6,699) |0 0 ]1002.500 0.986 ...08/06/2021 ...|....05/15/2024 ...
912828-X8-8 ..... UNITED STATES TREASURY .. 1.A ... ...93.7031 |... 345,881 |.... 1.0 380,860 |evuuiieeeennnn0 feeiii s (2,559) |0 0 ]l 22375 1.671 ....10/06/2022 ...|....05/15/2027 ...
912828-X8-8 ..... UNITED STATES TREASLRY .. 1.A ... ...93.3750 |... 420,188 |.... 483,312 |0 [ (70,504) |0 0022375 0.652 ...10722/2021 ...|....05/15/2027 ...
912828-XB-1 ..... UNITED STATES TREASURY .. 1.A ... ...95.0977 |... 427,940 |.... 857,023 |0 e (2,949) |0 0 2125 1.446 ....08/06/2021 ...|....05/15/2025 ...
912828-Y9-5 ..... UNITED STATES TREASLRY .. 1.A ... ...92.5938 |... 416,672 |.... ... 465,432 |0 [ (4,221) 0 [0 1LBTE 0.900 ....09/17/2021 ...|....07/31/2026 ...
912828-Y8-3 ..... UNITED STATES TREASURY .. 1.A ... ...87.3984 |... 393,298 |.... . L.466,960 |eevniieieeenn0 e (2,388) |0 [0 1750 1.171 ....08/07/2022 ...|....11/15/2029 ...
912828-72-9 ..... [UNITED STATES TREASURY 1.4 .. ...99.9265 |. ..249,816 |. ..250,000 .250,120 |.. .0.239 ....04/20/2020 .. 01/15/2023 ...
912828-77-8 ..... UNITED STATES TREASURY 1.A .. ...90.4102 |. ..406,846 |. ..450,000 .456,312 |.. L1147 ....12/14/2021 .. 01/31/2027
912828-78-6 ..... UNITED STATES TREASURY 1.4 .. ...99.6578 |. .. 448,460 |. ..450,000 .450,641 |.. .0.208 ....06/23/2021 .. 02/15/2023
912828-79-4 ..... [UNITED STATES TREASURY 1.A .. ...85.4453 |. ..576,756 |. . 675,000 676,908 |.. .1.458 ....08/07/2022 .. 02/15/2030
912828-2C-7 ..... UNITED STATES TREASURY 1.4 .. ...93.4180 |. 1,774,942 |. .1,900,000 ,919,319 |.. ......0.650 ...09/29/2021 .. 02/28/2025 ...
912828-2C-7 ..... UNITED STATES TREASURY .. 1.A ... . ...93.4180 |... .. 620,000 |.. 625,521 |eveeieieeennn0 oo (2,528) |0 e l0 | 1125 | 0.709 ....12/01/2021 ...|....02/28/2025 ...
912828-2D-5 ..... UNITED STATES TREASLRY .. 1.A ... .. 252,295 ]...99.2382 |... 250,182 o0 [ (1,017) 0 01400000500 . 0.138 ....08/28/2020 ...|....03/15/2023 ...
912828-2F-0 ..... UNITED STATES TREASURY .. 1.A ... .. 655,156 |...91.9141 |... 652,391 |0 e (1,059) |0 0 ]2220.500 .. 0.335 ...05/20/2020 ...|....03/31/2025 ...
912828-2J-2 ..... UNITED STATES TREASLRY .. 1.A ... .. 144,291 1...95.3672 |... 150,910 [onnninnnnn 9,021 |l (2,403) [nvviiiiiiiiinnd0 0 00125 L (1.970), ....03/07/2022 ...|....04/15/2025 ...
912828-20-6 ..... UNITED STATES TREASURY .. 1.A ... ...79.3750 |... o A34725 0 e 1674 0 [0 ]l 00625 . 1.098 ...03/07/2022 ...|....05/15/2030 ...
912820-BM-2 ..... UNITED STATES TREASLRY .. 1.A ... ...95.0312 |... 445,057 o0 [ 3,960 |iiiinl0 0l 00125 1.113 ....08/07/2022 ...|....02/15/2024 ...
91282C-CB-5 ... UNITED STATES TREASURY .. 1.A ... ...84.3711 |... 337,484 |.... 1o 406,688 |.eeuneeeeennnn0 [ (773) |0 [0 10625 1.411 ....08/07/2022 ...|....05/15/2031 ...
912820-CH-2 ..... UNITED STATES TREASLRY .. LA ...86.6367 |... 454,843 |.... s 529,938 v [ (868) |0 0 10260 1.073 ....07/16/2021 ...|....06/30/2028 ...
91282C-EG-2 ..... [UNITED STATES TREASURY .. 1.AFE ...97.0547 |. ..436,746 |. 450,000 448,173 |.. . ....04/25/2022 .. 03/31/2024 ...
912820-EP-2 ... UNITED STATES TREASLRY . L 1AFE ... .. 147,984 |...92.4844 |... 138,727 |.... . 150,000 |. .. 148,086 |0 [ 101 0 e 0] 2,875 3.032 ...06/06/2022 ...|....05/15/2032 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 1

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

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
91282C-FN-8 ..... UNITED STATES TREASURY .....cevivviiiiiiiiiiiieeceinnes L SD [ e | s LAFE L 1,315,187 |. 100.5352 |.............. 1,312,990 |oeveennnnnnns 1,306,000 [...ooeerennnn 1,314,998 [......ccovnennnn (VI IO (164) [cneeeennnnnnnn (U (VI P 4125 |...... 3.963 [MS ... [orvriiiinns 13,764 [oooviiiiiiiiiiiiennns 0 [....11/17/2022 ...|....09/30/2027 ...
91282C-FN-8 ..... UNITED STATES TREASURY .....ceceveuieeremmnmnnnerennnnns fooevon | ennnene | nneeeens L LAFE s 321,244 . 100.5352 |...eeuiieeennnn 320,707 |evvenaaeeennnnn 319,000 [...oiiiiinnnnnnns 321,197 [ooeeiiiiiinnnnns (U (73) |eemmeeeeeennnnn (U [ 4125 |...... 3.964 [MS ... [eeiinniiiaenns 3,362 |eeeniieiiniies 0 [....11/17/2022 ...]....09/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 26,871,369 [ XXX 25,234,468 26,551,686 26,747,569 39,789 (102,032) 0 0 [ XXX XXX XXX 137,243 389,666 XXX XXX
38381E-UB-2 ..... |GNR 2022-013 AE = CMBS ...eeevveiiieiniiiaieeeeniiees | ...... | ....... |4 ......... | 1A e 1,446,013 |...84.6612 |.......eennnnt 1,244,335 [...ooonnnnnnns 1,469,782 |..covvvnnnnnns 1,465,773 |oovvnnneeees (U] R 19,760 [.oovenninnens (U [ 1.500 |...... 3193 [MON ..ooe [oeermnnnnnaennes 1,837 | oeeiinnnes 20,210 [....01/07/2022 ...|....09/16/2054 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 1,446,013 | XXX 1,244,335 1,469,782 1,465,773 0 19,760 0 0 XXX XXX XXX 1,837 20,210 XXX XXX
0109999999. Total - U.S. Government Bonds 28,317,383 | XXX 26,478,803 28,021,469 28,213,342 39,789 (82,272) 0 0 XXX XXX XXX 139,080 409,876 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX

419792-YU-+4 ... |HAWAI| ST | . . [ PP 980,840 |...80.3920 |........coeennens 803,920 |..euuunnnnnns 1,000,000 J..veenniiiinnnnnn 985,330 |..evuuniiiiinnnd (U 2,102 | [ 0 )...... 1.296 |...... 1530 [FA ovos |ovvieininiinins 5,396 |ooeiiiiinnns 12,950 |....11/04/2020 ... |....08/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 980,840 | XXX 803,920 1,000,000 985,330 0 2,102 0 0 XXX XXX XXX 5,3% 12,950 XXX XXX

0509999999. Total - U.S. States, Territories and Po ions Bonds 980,840 | XXX 803,920 1,000,000 985,330 0 2,102 0 o[ XXX XXX XXX 5,3% 12,950 XXX XXX
023051-YE-9 ..... AMARILLO TEX INDPT SCH DIST .. 1.AFE ..|... ..700,000 |...84.2490 |... 589,743 |.... ... 700,000 |.. 700,000 0. .0 ....09/16/2020 ...|....02/01/2028 ...
179093-KT-5 ..... CLACKAMAS CNTY ORE SCH DIST NO 12 NORTH ... .. 1.BFE ..|... 1,000,000 |...84.7360 |... 847,360 |.... .1,000,000 |.. ....1,000,000 0 ... 0] ....09/11/2020 ...|....06/15/2027 ...
232769-JX-8 ..... CYPRESS-FAIRBANKS TEX INDPT SCH DIST .... .. 1.AFE ..|... .. 885,898 |. 101.4450 |... 750,693 |.... ... 740,000 |.. JLUI I (26,784) . ....00/22/2021 ...|....02/15/2027 ...
409558-6S-7 . HAMPTON e .. 1.BFE .. 1,096,130 |...98.6760 |. ..986,760 |. ,000,000 .0 .. (17,989) | ....10/24/2019 .. 03/01/2025
534366-CX-5 . LINCOLN NEB WEST HAYMARKET JT PUB AGY .. 1.BFE .. 1,052,070 |...88.6630 |. 886,630 000,000 .0 (5,709) |. ...02/26/2020 .. 12/15/2028 ...
652233-MP-9 ..... [NEWPORT NEWS VA ..... .1.BFE .. 585,000 |.. 87.0780 |. ..509,406 ..585,000 .0 .0 ....02/25/2021 .. 02/01/2027 ...
652233-M0-7 ... NEWPORT NEIS VA e [T 1B FE L ..630,000 |...84.7870 |... 534,158 |.... . 630,000 |.. ... 630,000 0. ....02/25/2021 ...|....02/01/2028 ...
79623P-ER-2 ... SAN ANTONTO TEX ...eeeevnnnnneerennnnnnneeernnnnneeeeennnnns foos von | onneeee | eoneeeeens L AFE e 1,400,000 |...89.8460 |.............. 1,257,844 |ooveennneeens 1,400,000 |......cceennn 1,400,000 |...eeneeeennnnnn 0 ....07/01/2020 ...|....02/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 7,349,098 | XXX 6,362,504 7,055,000 7,245,082 0 (50,483) 0 0 [ XXX XXX XXX 45,659 145,152 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 7,349,098 | XXX 6,362,594 7,055,000 7,245,082 0 (50,483) 0 0 XXX XXX XXX 45,659 145,152 XXX XXX
010609-GG—4 ..... ALABAMA ST PUB SCH & COLLEGE AUTH .. .. 1.BFE .. 600,000 |...81.5870 |. . 600,000 600,000 |.. .0 .0 0 0 . 11,364 |....10/23/2020 .. 06/01/2030 ...
235036-6P-0 . DALLAS FORT WORTH TEX INTL ARPT REV 1EFE .. 709,051 |.. 86.6870 |. . 700,000 .706,225 |.. .0 (1,231) | .0 0. .. ...09/03/2020 .. 11/01/2027 ...
249182-PR-1 ... DENVER COLO CITY & CNTY ARPT REV |- 1.DFE ... 1,609,422 |...82.8780 |... .1,600,000 |.. ,607,764 0 | .. (1,046) [ 4, .34, ....06/25/2021 ...|....11/15/2029 ...
438701-25-6 ..... HONOLULU HAWATI CITY & CNTY WASTEWTR SYS .... .. 1.CFE ..|... ..400,000 |...78.9230 |... . 400,000 |.. ... 400,000 0 . ....12/16/2020 ...|....07/01/2031 ...
STA21F-AE-T ..... MARYLAND ST DEPT TRANSN SPL TRANSN PROJ .......cevvwn fooe venoeenes | s .. 1.F FE ..|... ..700,000 |...83.8330 |... . 700,000 |.. ... 700,000 0. ....02/11/2021 ...|....08/01/2027 ...
60636U-J0-3 ..... MISSOURI ST ENVIRONMENTAL IMPT & ENERGY ....ceevvuens oo von | enees | s .. 1.AFE ..|... ...96.0480 |... . 200,000 |.. ... 200,000 0 . ....11/12/2020 ...|....01/01/2024 ...
64990F-D6-8 ..... NEW YORK STATE DORMITORY AUTHORITY .. 1.B FE ..|... ...87.2600 |... 423,211 |.... ..485,000 |.. ....485,000 0. ....06/16/2021 ...|....03/15/2027 ...
6500354115 ..... NEW YORK ST URBAN DEV CORP REV ... .. 1.BFE ..|... ...95.7520 |... 574,512 |.... . 600,000 |.. ....643,661 0 . ...12/22/2020 ...|....03/15/2026 ...
681810-NJ-2 ..... OMAHA NEB SAN SEW REV [ SR .. 1.CFE ..|... ...87.2660 |... 200,712 |.... ....230,000 0. ....10/15/2020 ...|....04/01/2027 ...
68607D-VC-6 ..... OREGON ST DEPT TRANSN HWY USER TAX REV .... N A .. 1.BFE ..|... ...87.2210 |... 588,742 |.... .. 675,000 0 . ....09/11/2020 ...|....11/15/2026 ...
759136-VF-8 ..... REGIONAL TRANSN DIST COLO SALES TAX REV 1 .1.CFE .. ...82.3750 |. ..411,875 | 500,000 |.. .0 ....02/19/2021 ..

765433-LT-2 . RICHMOND VA PUB UTIL REV ..... . .. 1.CFE .. .. 88.8170 |. ..599,515 |. 675,000 |.. .0 ...04/08/2020 ..

977100-DC-7 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION 1 .1.CFE .. ...92.6510 |. ..277,953 | . 300,000 .298,666 |.. .0 ....06/05/2019 .. .
977100-GZ-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. . e [ e | 1O FE L ...90.7260 |... 907,260 |.... .1,000,000 |.. ....1,046,136 0 . ...06/08/2021 ...|....05/01/2027 ...
977100-HC-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .......ceevwfors venfvnnnnns 1o LACFE i 150,000 |...85.7130 |...oouviiiiinnnnn 128,570 |ouveniiiinnnnnn 150,000 |..eeenniiiinnnn 150,000 0 ...01/29/2020 ... |....05/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 8,966,253 | XXX 7,629,347 8,815,000 8,917,452 0 XXX XXX
3132DN-DB-6 ... FH SD0998 - RMBS . LA ...85.3084 |... ..1,021,927 |.... 1,196,659 |.. ....1,035,837 0. ....00/21/2022 ...|....04/01/2052 ...
31320V-3Z-6 ..... FH SD8016 - RMBS . 1.A .. ...88.6353 |... 280,373 |.... 327,773 0 . ...09/26/2019 ...|....10/01/2049 ...
3132XC-RY-3 ... FH G67703 - RMBS ... 1.4 .. ...93.0677 |... 309,186 |.... ....328,595 0. ....11/29/2018 ...|....04/01/2047 ...
313358-XF-8 ..... FH G61578 - RMBS ... 1.A .. ...98.0889 |... ... 119,167 0 . ...12/11/2018 ...|....08/01/2048 ...
3133KT-2C-3 ... FH RBO771 - RMBS ... 1.4 .. ...87.5231 |... ... 1,325,347 0. ....09/29/2022 ...|....02/01/2042 ...
3133L8-CR-4 ..... FH RC1880 - RMBS ... 1.A .. L. 86.7118 [.oiiiiiinnnns 1,326,254 |.... ....1,570,614 0. ...02/11/2021 ...|....03/01/2036 ...
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313978-5N-0 ... FNR 2011-43 B ~ CMO/RMBS ......ccvvvnnvvriniinniieiinnns foee ven | s 4 s LA 262,234 |...95.6441 |....ooeiiinnnnn 251,204 [t 262,644 (U O 215 |0 0 3.500 |...... 3.507 ....11/28/2018 ...[....06/25/2031 ...
3140J9-CT-6 ..... FN BM4581 - RMBS ... N LA ...98.0469 |... ..256,167 |.. O e (4,289) |0 [0 e 4.000 |...... 3.242 ....11/29/2018 ...|....09/01/2033 ...
314006-AJ-6 ..... FN CA8108 - RMBS ... i L LA ...82.0964 |... 1,196,084 |.. O [ (2,780) [0 [0 2.000 |...... 1.211 ....12/22/2020 ...|....12/01/2050 ...
3140X7-7H-6 ..... FN FM4495 - RMBS . N LA ...82.2234 |... 0 [ (1,837) |0 o0 e 2.000 |...... 1.155 ....12/15/2020 ...}|....10/01/2050 ...
3140X8-6N-2 ..... FN FM5376 - RMBS . i L LA ...89.2832 |... 0 | 2 (8,837) [0 0 e 2.000 |...... 0.727 ....12/22/2020 ...}|....01/01/2036 ...
3140XH-4E-4 ..... FN FS2620 - RVBS . N LA ...98.7174 |... .... 1,634,583 O e (T8) |0 o0 e 5.000 |...... 5.224 ...09/23/2022 ... |....08/01/2052 ...
31418D-04-7 ..... FN MA4074 - RVBS . i L LA ...89.3145 |... .... 1,092,677 0 e (3,629) vl o0 2.000 |...... 1.132 ....06/29/2020 ...|....07/01/2035 ...
31418D-U4-2 ..... FN MA4202 - RMBS . N LA ...81.9585 |... ... 1,220,447 0 [ (1,638) |0 o0 e 1.500 |...... 1.060 ....11/12/2020 ...|....12/01/2040 ...
31418D-U8-3 . FN MA4206 - RMBS . 4 1.4 .. ...89.3092 |. ..870,458 .896,640 |.. .0 .2.000 |......0.874 ....11/18/2020 .. 12/01/2035
31418D-VB-5 ..... FN MA4209 - RMBS . 4 1.A .. ...77.4083 |. 1,274,706 . 1,286,497 |.. .0 ......1.500 |......1.378 .. 11/12/2020 .. 12/01/2050 ...
31418E-M8-0 ..... FN MA4882 - R\BS . 4 | 1AL . 100.6174 |... . 1,959,816 |.. ... 1,961,384 O e 36 o0 0 5.000 |...... 4.958 ...10/28/2022 ... |....12/01/2037 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 16,810,391 | XXX 15,019,211 16,885,868 16,785,732 0 (31,713) 0 0 XXX XXX XXX 38,305 290,423 XXX XXX
3136A-7J-0 ..... |FNA 2017-M8 A2 - CMBS | .|4 | 1A o). 1,734,115 ]...94.2204 |.............. 1,675,248 |.... 1,778,010 |.. ....1,737,898 ... 3,783 | . 22,688 |....06/28/2022 ...|....05/25/2027 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,784,115 | XXX 1,675,248 1,778,010 1,737,898 0 3,783 0 0 XXX XXX XXX 4,535 22,688 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 27,510,759 | XXX 24,323,806 27,478,877 27,441,081 0 (53,569) 0 0 XXX XXX XXX 81,283 480,761 XXX XXX
002824-BB-5 ..... ABBOTT LABORATORIES .. .. 1.EFE ..|... ...96.6339 |... 483,170 |.... . 500,000 |.. ....524,202 0 . . 14,750 |....12/16/2020 ...|[....03/15/2025 ...
00287Y-AQ-2 ... ABBVIE INC ...ovvvnnnnen .2.AFE .. ...96.9922 |. ..727,442 |, . 750,000 .765,229 |.. .0 . 27,000 |....12/16/2020 .. 05/14/2025
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC .2.CFE .. ...83.9479 |. ..839,479 |. .1,000,000 .1,009,475 |.. .0 .30,000 |....10/22/2021 .. 10/29/2028
00913R-AC-0 ..... AIR LIQUIDE FINANCE SA .. 1.FFE .. ...97.8150 |. ..733,613 |. . 750,000 .745,098 |.. .0 ...02/12/2019 .. 09/27/2023 ...
010392-FY-9 ..... ALABAMA POWER CO .. 1.EFE ..|... ...95.9646 |... ,199,558 |.... 1,250,000 |.. ,249,040 0 . ....08/09/2022 ...|....09/01/2027 ...
023135-BZ-8 ..... AMAZON.COM INC .. 1.DFE ..|... .. 293,759 |...81.99%64 |... . 300,000 |.. 294,308 0. ....08/07/2022 ...|....05/12/2031 ...
02344A-AA-6 ..... AMCOR FLEXIBLES NORTH AMERICA INC .. .. 2.BFE ..|... ,043,480 |...81.5614 |... .1,000,000 |.. ,037,900 0 |eeennnn. (4,205) | ....08/27/2021 ...|....05/25/2031 ...
025537-Ad-0 ..... AMERICAN ELECTRIC POWER COMPANY INC .. .. 2.BFE ..|... .. 512,090 |...92.0089 |... . 500,000 |.. ....507,291 LU IO & S B ....07/26/2019 ...|....11/13/2027 ...
025816-BR-9 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... .. 488,750 |...96.7613 |... . 500,000 |.. ....49, 156 0 |eeennnnn. 2,006 | ...02/19/2019 ...|....10/30/2024 ...
026874-DR-5 ..... AMERICAN INTERNATIONAL GROUP INC ... .. 2.BFE ..|... .. 552,045 |...88.4341 442 171 |.... . 500,000 |.. ....544,530 0 foeeeennn.. (5,640) | ....08/27/2021 ...|....06/30/2030 ...
026874-DR-5 ..... AMERICAN INTERNATIONAL GROUP INC ... .. 2.AFE ..|... .. 552,045 |...88.4341 |... 442 171 |.... . 500,000 |.. ...544,530 0 |eeenenn. (5,640) | ....08/27/2021 ...|....06/30/2030 ...
03040W-AL-9 ..... AMERICAN WATER CAPITAL CORP . .. 2.AFE ..|... .. 529,915 ]...96.9264 |... 484,632 |.... ... 500,000 |.. 511,201 0 | . (5,714) [ ....08/27/2019 ...|....03/01/2025 ...
03115A-AA-1 ... AMFAM HOLDINGS INC . .2.CFE .. ,097,089 |...77.9451 ..857,3% |. .1,100,000 1,097,541 |.. .0 . 260 |. ...03/26/2021 .. 03/11/2031
031162-DH-0 ..... AMGEN INC .... L2.AFE .. 284,621 |...93.6652 |. ..266,946 |. ..285,000 .284,638 |.. .0 .18 | ....08/15/2022 .. 08/18/2029
032654-AU-9 ... ANALOG DEVICES INC . . 1.GFE .. 000,023 |...84.9236 |. ..849,236 |. .1,000,000 .1,000,018 |.. .0 . (4)] ....09/29/2021 .. 10/01/2028
036752-AC-7 ..... ELEVANCE HEALTH INC ..oevvviiiiiiiiiiieeccciieeeeceas feen e .2.BFE .. 386,760 |...96.9770 |. .387,908 . 400,000 .395,749 |.. .0 2,098 ....05/25/2018 .. 12/01/2024 ...
03740L-AA-O ..... AON CORP . e e e e e e fen e L2.AFE .. 997,120 |...79.4081 ..794,081 .1,000,000 997,477 |.. .0 ... 264 | ...08/18/2021 .. 08/23/2031 ...
037833-DK-3 ..... APPLE INC . .. 1.B FE ..|... .. 279,355 |...93.4795 |... 233,699 |.... ....269,867 0 foeeeennn.. (4,160) | ....08/09/2021 ...|....11/13/2027 ...
045054-AN-3 ... ASHTEAD CAPITAL INC .. 2.CFE ..|... .. 1,000,275 |...85.4476 |... 854,476 |.... ,000, 197 0 . een (56) . ....08/03/2021 ...|....08/12/2026 ...
04685A-3A-7 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... .. 1,400,616 |...91.7966 |... ,285,153 |.... ,400,337 0. ....08/17/2021 ...|....08/19/2024 ...
049560-AN-5 ..... ATMOS ENERGY CORP .. 1.EFE ..|... ..511,770 |...93.4711 |... 467,355 |.... .. 506,790 0 . ....07/26/2019 ...|....06/15/2027 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... ,249,003 |.. 78.7880 |... 984,850 |.... .1,250,000 |.. ,249, 184 0. ....09/09/2021 ...}|....01/15/2032 ...
05526D-AZ-8 ..... BAT CAPITAL CORP .. 2.BFE ..|... .. 383,488 |...96.3259 |... 385,304 |.... ...395,418 0 . ...03/26/2018 ...|....08/15/2024 ...
05531F-BH-5 ..... TRUIST FINANCIAL CORP .1.GFE .. ...96.1197 |. ..240,299 |. 250,000 .256,883 |.. .0 ....09/17/2021 .. 08/01/2024 ...
05565E-All-5 ..... BMW US CAPITAL LLC . 1FFE .. ...99.5853 |. .. 796,442 |. 800,000 799,977 |.. .0 ....04/10/2018 .. 04/12/2023
055650-DH-8 ... BP CAPITAL MARKETS PLC . 1FFE .. ...94.6740 |. ..284,022 |. 300,000 317,348 |.. .0 ...03/07/2022 .. 11/28/2028
05583J-AG-7 ..... BPCE SA ... .. 2.AFE .. ...93.3308 |. ..378,323 |. 400,000 .398,991 |.. .0 ....01/06/2020 .. 01/14/2025 ...
05583J-Ad-1 ..... BPCE SA ... L. 2.AFE ... ...75.2622 |... 564,467 |.... . 750,000 |.. ...751,724 0. ...01/13/2021 ...|....01/20/2032 ...
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05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC ....evvvvvivvennniiiiinninnnns foee vee | s 1,2 e 1TGFE |t 651,672 |...92.4956 |.................047,469 |.......cccennnnn 700,000 |ooeeevrnnniennns 672,422 |oovvennniinnnnd (U RN 1 RN | N AU | B RN 3.337 |...... 4.221 ....06/13/2018 ...|....12/15/2027 ...
06051G-FS-3 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 314,953 |...97.4315 |... . 300,000 |.. ....308,758 O e BA74) |0 o0 e 3.875 |...... 2.687 ....08/07/2022 ...|....08/01/2025 ...
06051G-FX-2 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 773,104 |...95.3794 |... . 800,000 |.. ... 187,715 O 30422 |0 [0 3.500 |...... 4.002 ....06/06/2018 ...|....04/19/2026 ...
06051G-FX-2 ..... BANK OF AMERICA CORP .... .. 1.F FE ..|... .. 563,460 |...95.3794 |... . 500,000 |.. ....539,623 JLO I O & | 45X N ARt | B APPSO | ) AU 3.500 |...... 1.048 ...12/16/2020 ...|....04/19/2026 ...
06367W-HH-9 ..... BANK OF MONTREAL .. 1.F FE ..|... .. 321,562 |...98.1546 |... . 300,000 |.. ....307,434 LU R (1[0 DN N | I RPN | ) FN 3.300 |...... 1.017 ....08/07/2022 ...|....02/05/2024 ...
06406R-AV-9 ..... BANK OF NEW YORK MELLON CORP ......ceevvuueeeemmmnnnnes foon ven | s 1,2 |- 1.F FE ..|... .. 999,240 |...87.0364 |... .1,000,000 |.. ....999,442 O [ 144 0 [0 1.050 |...... 1.065 ...07/20/2021 ...|....10/15/2026 ...
064159-TE-6 ..... BANK OF NOVA SCOTIA [ (U .. 1.F FE ..|... .. 232,304 |...99.7663 |... .. ....225,316 O [ 3748 [0 [0 1.950 |...... 0.282 ....02/16/2021 ...|....02/01/2023 ...
064159-VK-9 ..... BANK OF NOVA SCOTIA .. 1.F FE ..|... ...98.9503 |... A, ....999,822 0 . B3 0 0 e 1.625 |...... 1.679 ....04/14/2020 ...|....05/01/2023 ...
07274N-AJ-2 ...... BAYER US FINANCE Il LLC .2.BFE .. ...96.9974 |. 454,625 |.. .0 .4.250 |......4.280 ...06/18/2018 .. 12/16/2025 ...
09247X-AL-5 ..... BLACKROCK INC .. .1.DFE .. ...98.3979 |. .202,506 |.. .0 .3.500 |[......2.442 ....06/01/2016 .. 03/18/2024
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...87.9880 |. . .696,749 |.. .0 ......2.750 |......2.883 ....03/26/2021 .. 09/16/2026 ...
096591-2J-2 ... BNP PARIBAS SA .. 1.G FE ..|... ...94.7754 |... ... 690,000 JLO I N | I ARt | B APPSR | B FOT 2.819 [...... 2.820 . 11712/2019 .. |....11/19/2025 ...
100743-AL-7 ..... BOSTON GAS CO .. 2.AFE ..|... ...85.9778 |... ....215,000 0. IR | N N | B RN 3.001 |...... 3.001 ....07/24/2019 ...|....08/01/2029 ...
110122-CN-6 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... ...95.4363 |... ... 266,888 0 e (5,018) |0 o0 e 3.200 |...... 1.102 ....09/17/2021 ...|....06/15/2026 ...
11102A-AE-1 ... BRITISH TELECOMMUNICATIONS PLC .. 2.BFE ..|... ...85.4255 |... ....397,256 0. R <) I R | R RN | N 3.250 |...... 3.363 ...12/10/2019 ...|....11/08/2029 ...
114259-AV-6 ..... BROOKLYN UNION GAS €O .evvveeeeeeeeneieeeeeeeeieeeees fen o .. 2.AFE ..|... ...95.5230 |... .. 808,867 JO I O (1) i FOURRRPRRt | B ISP | B AU 4.632 |...... 4.513 ....08/03/2022 ...|....08/05/2027 ...
125523-AH-3 ..... CIGNA CORP .. 2.AFE ..|... ...96.6315 |... 494,960 O SR 1T N | N RN | ) SN 4.375 |...... 4.575 ....11/28/2018 ...|....10/15/2028 ...
125720-AG-0 ..... CME GROUP INC .. .. 1.DFE ..|... ...96.6904 |... . . ,377,961 0 e 9,435 |0 0 e 3.000 |...... 3.752 ...11/28/2018 ...|....08/15/2025 ...
126117-AT-7 ... CNA FINANCIAL CORP .... .. 2.AFE ..|... ...98.4039 |... 492,020 |.... . 500,000 |.. ....551,321 JLO U (1) N N | N RPN | ) FN 4.500 |...... 0.921 ....12/16/2020 ...|....03/01/2026 ...
126408-HB-2 ..... CSX CORP ... L2.AFE .. ...97.6466 |. ..390,587 |. . 400,000 .398,572 |.. .0 .3.400 |......3.634 ....05/24/2018 .. 08/01/2024
133131-AZ-5 CAVDEN PROPERTY TRUST ... .1.GFE .. ...86.2604 |. ..431,302 | . 500,000 .539,600 |.. .0 .2.800 |......1.618 ....12/16/2020 .. 05/15/2030
136385-AT-8 ..... | CANADIAN NATURAL RESOURCES LTD L2.AFE .. ...98.0290 |. ..392,116 | . 400,000 .399,588 |.. .0 .3.800 |......3.883 ...05/24/2018 .. 04/15/2024
14913R-20-9 ..... | CATERPILLAR FINANCIAL SERVICES CORP ........eevvvrvves foun onn 1FFE .. ...88.4368 |. 221,092 ..250,000 .248,624 |.. .0 .1.150 |......1.303 ...11/08/2021 .. 09/14/2026 ...
15089Q-AM-6 ..... | CELANESE US HOLDINGS LLC .. .2.CFE .. ...98.7757 |. ..987,757 .1,000,000 1,001,704 |.. .0 ......6.165 |......6.122 ....07/07/2022 .. 07/15/2027 ...
172967-MS-7 ... CITIGROUP INC .. 1.G FE ..|... ...81.1192 |... 794,968 |.... ... 980,000 |.. ,003,362 JLO PR 78+ 1[N N I RPN | ) AN 2.572 |...... 2.219 ...12/16/2020 ...|....06/03/2031 ...
17325F-AS-7 ..... CITIBANK NA .... .. 1.EFE ..|... ...98.6167 |... 246,542 |.... ..250,000 |.. ....254,205 O e (4,287) |0 o0 e 3.650 |...... 1.903 ....08/09/2021 ...|....01/23/2024 ...
191216-CR-9 ..... COCA-COLA CO ... .. 1.EFE ..|... ...96.0601 |... 240,150 |.... ..250,000 |.. ....270,785 O e (4745) |0 o0 e 3.375 |...... 1.346 ....09/17/2021 ...|....03/25/2027 ...
191216-DD-9 ..... COCA-COLA CO .. 1.EFE ..|... ...83.7366 |... 334,946 |.... . 400,000 |.. ....399,778 O e 4 0 [0 e 1.000 |...... 1.011 ....09/14/2020 ...|....03/15/2028 ...
19565C-AA-8 ..... COLONIAL ENTERPRISES INC .. .. 1.G FE ..|... ...86.6918 |... 459,466 |.... ..530,000 |.. ....529,793 O e 28 o0 [0 3.250 |...... 3.256 ...05/06/2020 ...|....05/15/2030 ...
20030N-CA-7 ..... COMCAST CORP .. 1.G FE ..|... ...92.4205 |... 277,261 |.... . 300,000 |.. ...323,189 O [ (4537 |0 o0 e 3.150 |...... 1.494 ....08/07/2022 ...|....02/15/2028 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC .. .2.CFE .. ...79.7016 |. ..597,762 |. . 750,000 751,426 |.. .0 ... (183) |. .2.280 |...... 2.225 ...07/2172021 .. 08/01/2031 ...
21688A-AE-2 ..... COOPERATIEVE RABOBANK UA (NEW YORK BRANC . .. 1.DFE .. ...96.9447 |. .. 242,362 |. ..250,000 257,172 |.. .0 (2,947) | .3.375 |......2.125 ....08/09/2021 .. 05/21/2025
22160K-AP-0 ..... [COSTCO WHOLESALE CORP ................. .. 1.DFE .. ...82.0903 |. ..205,226 |. ..250,000 247,872 |.. .0 se2n . ... 1724 ....10/22/2021 .. 04/20/2030
22546Q-AP-2 ..... [CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.G FE .. ...93.2853 |. ..233,213 |. ..250,000 .0 (2,716) |. .3.625 |......2.481 ....08/18/2021 .. 09/09/2024
22822V-AV-3 . CROWN CASTLE INC . .2.BFE .. ...86.5078 |. ..605,585 |. . 700,000 .0 ......1.050 |......1.100 ....02/09/2021 .. 07/15/2026 ...
23331A-B0-1 ..... D R HORTON INC ... .. 2.AFE ..|... ...86.1265 |... ...86,127 |.... . 100,000 |.. O e 30 0 o0 e 1.300 |...... 1.331 ....08/27/2021 ...|....10/15/2026 ...
233331-Al-7 ..... DTE ENERGY CO .. 2.BFE ..|... ...95.6318 |... 286,895 |.... . 300,000 |.. ....299,964 LU R ~() I N | N RN | ) AN 2.529 |...... 2.535 ....08/08/2019 ...|....10/01/2024 ...
233853-AG-5 ... DAIMLER TRUCK FINANCE NORTH AMERICA LLC ... |- 2.AFE ... ...84.1986 |... 505,192 |.... . 600,000 |.. ...598,415 O e 285 |0 0 e 2.375 |...... 2.423 ...12/02/2021 ... |....12/14/2028 ...
24422E-TH-9 ... JOHN DEERE CAPITAL CORP ... |- LFFE ... ...92.2340 |... 230,585 |.... .250, 256,233 LU R ( (Y2 N N | N RN | ) A 2.800 |...... 2.232 ....09/17/2021 ...|....09/08/2027 ...
24422E--6 ..... JOHN DEERE CAPITAL CORP ... |- 1L.FFE ... ...88.5091 |... ,239,128 |.... . 1,400,000 ,400, 149 O e (38) |0 o0 e 1.300 |...... 1.297 ....10/07/2021 ...|....10/13/2026 ...
254687-FP-6 ..... WALT DISNEY CO .. 1.G FE ..|... ...96.2625 |... 962,625 |.... A, ....999,303 O e 150 |0 [0 e 3.700 |...... 3.718 ...03/19/2020 ... |....03/23/2027 ...
26444H-AE-1 ..... DUKE ENERGY FLORIDA LLC ... .. 1.F FE ..|... ...95.1031 |... 237,758 |.... ....272,838 0 [ (4,062) |eveeeeeeeeen0 o0 e 3.800 |...... 1.971 ....08/17/2021 ...|....07/15/2028 ...
27409L-AA-1 ... EAST OHIO GAS CO . .. 1.F FE ..|... ...90.7005 |... 363,732 |.... ....389,803 LU R £ T PO | N RN | ) AN 1.300 |...... 1.321 ....06/02/2020 ...|....06/15/2025 ...
278865-BL-3 ..... ECOLAB INC ........ . 1.GFE .. ...88.6454 |. ..620,518 |. .699,837 |.. .0 ......1.650 |......1.656 ....12/06/2021 .. 02/01/2027 ...
20278G-AN-8 ..... ENEL FINANCE INTERNATIONAL NV .....cccvveiiiiiiinnnnnnns L. 2.AFE ... .. 997,325 ]...79.5358 |... 795,358 |.... .1,000,000 |. ...997,857 O 364 0 0 1.875 |...... 1.916 ...07/08/2021 ...|....07/12/2028 ...
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20278N-AH-6 ..... ENERGY TRANSFER LP ...covvvviiiiiiiiiiiicecceiieeeees L 2.CFE Ll 522,145 |...98.6074 |.................493,037 [...cocernnnnnnns 500,000 |.eeeevrnnninnnns 505,910 [coiiviiinnnnnnn (O O U0 ) [ AN | Y AU (B RN 4.500 |...... 3489 [AD oooeen eviiniieeies 4,750 |oveeeniininns 22,500 |....05/23/2019 ...|....04/15/2024 ...
29364G-AN-3 ... ENTERGY CORP .. 2.BFE ..|... .. 298,956 |...84.6771 |... . 300,000 |.. ....299,213 O e 135 |0 o0 e 1.900 |...... 1.951 ....08/02/2021 ...|....06/15/2028 ...
2037V-AZ-6 ..... ENTERPRISE PRODUCTS OPERATING LLC .. .. 2.AFE ..|... .. 765,867 |...99.7090 |... . 750,000 |.. ....749,801 JLUS PO - (1) FUUUUURURUUROR | I AN | B R 3.350 |...... 3.484 ...12/16/2020 ...|....03/15/2023 ...
20717P-AY-3 ..... ESSEX PORTFOLIO LP ... .. 2.AFE ..|... ...83.4264 |... . 500,000 |.. ....497,838 0 . e 396 [0 0 [ 1.700 |...... 1.788 ....02/22/2021 ...|....03/01/2028 ...
3003411-AB-2 ..... EVERGY INC .. 2.BFE ..|... ...86.6028 |... . 500,000 |.. ....498,159 O e 245 |0 [0 2.900 |...... 2.961 ....09/26/2019 ...|....09/15/2029 ...
302491-AT-2 ..... FMC CORP .. .. 2.CFE ..|... ...93.0094 |... . 500,000 |.. ....503,315 0 [ (861) |0 o0 e 3.200 |...... 3.004 ...09/26/2019 ...|....10/01/2026 ...
302520-AC-5 ..... FNB CORP .. .. 2.BFE ..|... ...98.8916 |... . 500,000 |.. ....500,343 O i (A2) 0 [0 e 5.150 |...... 5.122 ....08/19/2022 ...|....08/25/2025 ...
30259J-AA-1 ..... FNB CORP .. 2.BFE ..|... ...96.7531 |... . 300,000 |.. ... 300,000 O o0 0 o0 e 4.950 |...... 4.951 ....02/11/2019 ...|....02/14/2029 ...
31620M-BJ-4 ..... FIDELITY NATIONAL INFORMATION SERVICES I . .2.BFE .. ...91.4335 |. . 750,000 .753,593 |.. .0 .3.662 ....06/15/2019 .. 05/21/2029
316773-DE-7 ..... FIFTH THIRD BANCORP ... L2.AFE .. ...94.9503 |. . 700,000 700,000 |.. .0 ......4.057 ....04/20/2022 .. 04/25/2028
33829T-AA-4 . FIVE CORNERS FUNDING TRUST .1.GFE .. ...99.1334 |. . .402,462 |.. .0 ......4.419 |......3.693 ....06/25/2018 .. 11/15/2023 ...
33939H-AA-T ... FLEX INTERMEDIATE HOLDCO LLC .. .. 2.CFE ..|... ...78.2923 |... . . ....654,999 O o0 0 o0 e 3.363 |...... 3.363 ...05/24/2021 ...|....06/30/2031 ...
36267V-AG-8 ..... GE HEALTHCARE TECHNOLOGIES INC .. 2.BFE ..|... . 102.5722 |... . 600,000 |.. ....599,968 LU SRR (1) N N | I RN | ) AN 5.857 |...... 5.859 ....11/09/2022 ...|....03/15/2030 ...
370334-CF-9 ..... GENERAL MILLS INC .. 2.BFE ..|... ...97.7334 |... . 400,000 |.. ....399,867 O i 54 |0 0 e 4.000 |...... 4.015 ....04/03/2018 ...|....04/17/2025 ...
37045X-BT-2 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.CFE ..|... ...95.1100 |... ..350,000 |.. ....381,302 O [ (7,883) [0 [0 4.350 |...... 1.89% ....12/16/2020 ...|....01/17/2027 ...
375558-BF-9 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...96.5209 |... . 750,000 |.. ....170,144 0 . e (6,556) [oeeeeeiiieeeeen0 [0 s 3.650 |...... 2.686 ....07/26/2019 ...|....03/01/2026 ...
377373-AG-0 ..... GLAXOSMITHKLINE CAPITAL PLC . .. 1.F FE ..|... ...97.3147 |... .1,000,000 |.. ....998,901 0. e 149 [0 0 [ 3.000 |...... 3.080 ....03/19/2019 ...|....06/01/2024 ...
378272-AY-4 ..... GLENCORE FUNDING LLC .. 2.AFE ..|... ...81.4276 |... 407,138 |.... ... 500,000 |.. ....494,041 0 . 892 [0 0 [ 2.500 |...... 2.673 ...02/26/2021 ...|....09/01/2030 ...
38141G-YJ-7 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE ..|... ...77.8538 |... 607,259 |.... . 780,000 |.. ....783,403 JLUIS PO R (115 RO | [ AN | B R 2.383 |...... 2.311 ....07/15/2021 ...|....07/21/2032 ...
38173\1-AB-8 ..... GOLUB CAPITAL BDC INC ... .2.CFE .. ...85.0061 . 400,000 .399,183 |.. .0 .21 . ... 2.559 ...02/17/2021 .. 08/24/2026
38869P-AP-9 . GRAPHIC PACKAGING INTERNATIONAL LLC .. .2.CFE .. .. 87.1618 |. . 600,000 601,105 |.. .0 .1.512 |...... 1.453 ....03/02/2021 .. 04/15/2026
391399-AA-0 . GREAT-WEST LIFECO US FINANCE 2020 LP . 1FFE .. ...89.0108 |. .1,000,000 .1,000,000 |.. .0 0] .0.904 |......0.904 ....08/10/2020 .. 08/12/2025
40139L-AE-3 ..... GUARDIAN LIFE GLOBAL FUNDING ......evnnvvrvvvnnnnnnennnn foee ven oo | s .. 1.BFE .. ...99.5265 |. . 1,055,000 1,061,161 |.. .0 .. (19,591) |. .3.400 |...... 1.524 ....12/16/2020 .. 04/25/2023 ...
404280-BS-7 ..... HSBC HOLDINGS PLC .. .. 1.G FE .. ...99.2184 |. . . 300,000 .301,578 |.. .0 (4,005) | eeenn3.950 |......2.545 ...03/07/2022 .. 05/18/2024 ...
406216-BG-5 ..... HALLIBURTON €0 ...evevevviiieeeevniieeeecvnnineeeevnnns foee ven e [1,2 il L2.AFE ... .. 198,238 |...97.3545 |... 192,762 |.... . 198,000 |.. ... 198,106 LU R <) N | N RPN | ) S 3.800 |...... 3.780 ....08/30/2018 ...|....11/15/2025 ...
413875-Al-5 ..... L3HARRIS TECHNOLOGIES INC ..eevvveeeeeeeeeieeeeeeeees oo e e [1,2 s .2.BFE ..|.. .. 496,620 |...95.8346 |... 479,173 |.... . 500,000 |.. ....497,893 O e84 0 0 e 4.400 |...... 4.488 ....12/06/2018 ...|....06/15/2028 ...
432748-AE-1 ... HILLTOP HOLDINGS INC ...vvvnnivviinnnnieiiiniieeevvennns foon wen | e 2,5 il fen 2.AFE ..|... ..500,000 |...95.4975 |... 477,487 |.... . 500,000 |.. ... 500,000 O o0 o0 [0 6.125 |...... 6.126 ...05/07/2020 ...|....05/15/2035 ...
437076-CB-6 ..... HOME DEPOT INC ...eeeeeeeeeeeeeeenneeeeeemneeeeeeenes foewen | e [ 1,2 i [ 1.F FE ..|... ...87.2389 |... 261,717 |.... . 300,000 |.. ....314,287 O [ (1,891) |0 o0 e 2.700 |...... 1.968 ....08/07/2022 ...|....04/15/2030 ...
437076-CH-3 ..... HOME DEPOT INC ..evvveviiiiieeecnniineeeceenineeeeennns foee ven | e [ 1,2 i [ 1.F FE ..|... ...85.2051 |... 579,3% |.... ... 677,746 LU RN 14T N | N RPN | ) AN 1.500 |...... 1.561 ...09/07/2021 ...|....09/15/2028 ...
437076-CN-0 ..... HOME DEPOT INC ...eeeeeeeeeeeeeeeneeeeeeemneeeeeeenns foeewen | e [ 1,2 [ 1.F FE ..|... ...93.3947 |... 494,992 |.... .. ...527,566 O [ 407 0 o0 e 2.875 |...... 2.990 ....08/24/2022 ...|....04/15/2027 ...
438516-CB-0 ..... HONEYWELL INTERNATIONAL INC . 1FFE .. ...92.5267 |. ..231,317 | ..250,000 252,921 |.. .0 (1,235) | .1.360 |......0.843 ....08/09/2021 .. 06/01/2025 ...
446413-AL-0 ..... HUNTINGTON INGALLS INDUSTRIES INC .2.CFE .. ...90.9084 |. ..681,813 |. . 750,000 780,862 |.. .0 (6,264) |. .3.483 |......2.532 ....12/16/2020 .. 12/01/2027
44644M-AD-3 . HUNTINGTON NATIONAL BANK ..... 1.6 FE .. ...97.9307 |. ..587,584 |. . 600,000 600,000 |.. .0 .4.008 |......4.011 ....06/06/2022 .. 05/16/2025
44920U-AN-0 . HYUNDA| CAPITAL SERVICES INC .. 2.AFE .. ...99.6848 |. ..498,424 |. . 500,000 .499,612 |.. .0 .3.750 |......4.206 ....05/10/2018 .. 03/05/2023
452308-AX-7 ..... [ ILLINOIS TOOL WORKS INC ... 1.EFE .. ...92.9944 |. ..553,317 |. ..595,000 .574,065 |.. .0 ......2.650 |......3.633 ....07/11/2018 .. 11/15/2026 ...
458140-BU-3 ..... INTEL CORP .. 1.EFE ..|... ,253,413 1...79.4830 |... 993,538 |.... 1,250,000 |.. ,252,987 0 e (822) |0 o0 e 2.000 |...... 1.969 ...08/26/2021 ...|....08/12/2031 ...
459200-JZ-5 ... INTERNATIONAL BUSINESS MACHINES CORP .......ccvvunvens foonvoe | wuneenn [T i .. 1.G FE ..|... .. 748,605 |...95.2170 |... 714,128 |.... . 750,000 |.. ....749,288 O 196 |0 [0 e 3.300 |...... 3.330 ....056/08/2019 ...|....05/15/2026 ...
460690-BP-4 ..... INTERPUBLIC GROUP OF COMPANIES INC ... .. 2.BFE ..|... .. 239,198 |...96.0365 |... 230,488 |.... ..240,000 |.. ....239,498 O e T4 |0 o0 e 4.650 |...... 4.692 ....09/18/2018 ...|....10/01/2028 ...
460690-BT-6 ..... INTERPUBLIC GROUP OF COMPANIES INC . .. 2.BFE ..|... .. 475,043 ]...79.2039 |... 376,219 |.... ..475,000 |.. ....475,038 LU R £ ) AR | I RPN | ) AN 2.400 |...... 2.39 ...02/24/2021 ...|....03/01/2031 ...
46625H-JH-4 ... JPMORGAN CHASE & €0 evvveeeeeeeeeeeeeeeeneeeeeeens oo ven | e | s .. 1.F FE ..|... .. 256,487 |...99.9229 |... 249,807 |.... ..250,000 |.. ....250,154 0 e (2,855) |0 o0 e 3.200 |...... 2.248 ....08/09/2021 ...|....01/25/2023 ...
46625H-RV-4 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ,025,820 |...93.4003 |... 934,003 |.... .1,000,000 |.. ,013,927 JLOJ R (T N | I RPN | ) AN 2.950 |...... 2.532 ....09/26/2019 ...|....10/01/2026 ...
46625H-RV-4 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... .. 551,870 |...93.4003 |... 467,002 |.... ... 500,000 |.. 533,107 0 e (9,252) |0 o0 e 2.950 |...... 1.018 ...12/16/2020 ...|....10/01/2026 ...
466313-AJ-2 ..... JABIL INC .. 2.CFE ..|... ..730,881 |...88.0553 |... ..589,970 |.... . 670,000 |.. .. 717,747 0 | 2. (6,405) [c.vveniiiiiin0 0 e, 3.600 |...... 2.452 ...12/16/2020 ...|....01/15/2030 ...
49271V-AH-3 ..... [KEURIG DR PEPPER INC . .2.BFE .. . 96,000 |...98.9412 |. ...94,984 |. 96,000 ..96,000 |.. .0 .0 W4T 4417 ....05/14/2018 .. 05/25/2025 ...
49326E-EL-3 ..... KEYCORP ... L] 2.AFE L. .. 330,000 |...97.8828 |... 323,013 |.... ..330,000 |. ...330,000 0. 0 0 0 3.878 |...... 3.881 ...05/16/2022 ... |....05/23/2025 ...
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49446R-AR-0 ... KIMCO REALTY CORP .....eevvvvnnirriinnnnninrinninnnnnnns foen ven e [1,2 s L 2AFE L 464,115 [...96.8096 |.................484,048 |................ 500,000 |.eevevrnnniennns 492,122 |ovvrieennd (U N 11 R | I PR | R RO (1 1 I RN 4.103 ....05/10/2018 ...|....03/01/2024 ...
49456B-AP-6 ..... KINDER MORGAN INC .....oeeeeeeeeeeeemnnneeeeenneeeeeee foes e e [1,2 s .. 2.BFE ..|... .. 479,335 |...95.9569 |... . 500,000 |.. ....487,374 O e 2,105 [0 o0 00140300 |- 4.859 ....11/29/2018 ...|....03/01/2028 ...
501044-DE-8 ..... KROGER CO ...vvvvvvivviniiieiiniineeeceniineeseennieeeeees oo ven e [1,2 s .. 2.AFE ..|... .. 449,960 |...91.8932 |... ....475,721 O 5,822 [0 [0 00002.650 . 4.046 ....03/27/2018 ...|....10/15/2026 ...
512807-AU-2 ..... LAM RESEARCH CORP ......eeeeeeeneieeeeemneieeeeeemmneeeee foos wen e [1,2 s .. 1.G FE ..|... .. 285,915 |...95.4491 |... ... 218,771 0 e (4,520) o0 e l0 00224000 |- 1.942 ....07/16/2021 ...|....08/15/2029 ...
534187-BD-0 ..... LINCOLN NATIONAL CORP ... .. 2.AFE ..|... .. 405,184 ]...99.2099 |... ....400,713 O v (1,044) 0 [0 00004.000 |- 3.725 ....05/25/2018 ...|....09/01/2023 ...
548661-ED-5 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... .. 1,000,823 |...84.1538 |... .... 1,000,672 O e (118) 0 o0 el 12700 |- 1.687 ...09/14/2021 ...|....09/15/2028 ...
55903V-AL-7 ..... WARNERMEDIA HOLDINGS INC .. .. 2.CFE ..|... .. 1,280,000 |...82.4870 |... .... 1,280,000 O 0 0 [0l 4279 | 4.279 ...08/09/2022 ...|....03/15/2032 ...
571676-AJ-4 ..... MARS INC .. 1.F FE ..|... 1,003,750 |...86.8804 |... .... 1,002,380 0 e (676) [0 e l0 0020202875 |l 0.805 ....12/16/2020 ...|....07/16/2026 ...
571748-BF-8 ..... MARSH & MCLENNAN COMPANIES INC L2.AFE .. ...98.6445 |. ..591,867 |. ... 600,301 |.. .0 .3.831 ....01/09/2019 .. 03/15/2024
576291-DE-7 ..... MASSMUTUAL GLOBAL FUNDING |1 .. 1.DFE .. ...88.1251 .. 1,202,908 |. .1,363,069 |.. .0 1241 ....07/13/2021 .. 07/16/2026
58933Y-AF-2 ..... [MERCK & CO INC ........eunnnn. .. 1.EFE .. ...99.2532 |. ..595,519 |. .599,006 |.. .0 e 3.245 ...05/23/2018 .. 05/18/2023 ...
58989V-20-5 ... MET TOWER GLOBAL FUNDING .. .. 1.DFE ..|... .. 499,540 |.. 87.0010 |... 435,005 |.... ....499,657 O i n 90 [0 0 el 12250 |- 1.269 ....09/07/2021 ...|....09/14/2026 ...
594918-BJ-2 ..... MICROSOFT CORP .. 1.AFE ..|... .. 266,787 |...96.6906 |... 241,726 |.... ....256,690 O [ (2,503) ool [0 [l 30125 | 2.055 ....11/08/2021 ...|....11/03/2025 ...
606822-BN-3 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE ..|... .. 305,946 |...93.6566 |... 280,970 |.... ....303,808 O e (1,782) [0 eeiiil0 2,193 | 1.588 ....08/07/2022 ...|....02/25/2025 ...
617446-8C-6 ..... MORGAN STANLEY ... .. 1.G FE ..|... .. 252,915 ]...97.7781 |... 244,445 |.... ....252,418 0. (97 [0 0 fLL040000 . 3.601 ....06/06/2022 ...|....07/23/2025 ...
617446-8U-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... ... 75.4049 |... 565,537 |.... .. ....750,290 O e (288) [0 o0 | 1794 1.783 ....11/10/2020 ...|....02/13/2032 ...
61761J-3R-8 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...93.4160 |... . 500,000 |.. ....478,576 O 5424 0 00000030125 | 4.436 ....11/28/2018 ...|....07/27/2026 ...
61945C-AG-8 ..... MOSAIC CO .. 2.BFE ..|... ...94.3101 707,326 |.... . 750,000 |.. ...818,302 0 e (13,981) [0 o0 40050 |- 1.978 1170272021 ... |....11/15/2027 ...
636180-BR-1 ..... NATIONAL FUEL GAS CO . .. 2.CFE ..|... ...78.6131 |... 393,065 |.... ... 500,000 |.. 502,297 O e (254) 0 [0 000002.950 | 2.885 ...02/09/2021 ...|....03/01/2031 ...
641062-BC-7 ..... NESTLE HOLDINGS INC ... .1.DFE .. ...97.7106 |. ,646,423 |. . 1,685,000 .1,683,610 |.. .0 . 4.264 ....09/06/2022 .. 10/01/2029
649520i-DG-5 ..... [NEW YORK LIFE GLOBAL FUNDING .. 1.AFE .. ...97.3476 |. .. 457,534 |. . 470,000 .469,913 |.. .0 .2.890 ...04/03/2019 .. 04/10/2024
665859-AV-6 ..... NORTHERN TRUST CORP ...... 1EFE .. ...82.4026 |. .. 247,208 |. . 300,000 .304,577 |.. .0 1M ....08/07/2022 .. 05/01/2030
666807-BN-1 ... NORTHROP GRUMMAN CORP .......eevvvenneriiiriineercennian fean o L2.AFE .. ...92.3865 |. .461,932 500,000 .483,641 |.. .0 .3.973 ...01/03/2019 .. 01/15/2028 ...
66815L-2A-6 ..... NORTHNESTERN MUTUAL GLOBAL FUNDING ......ceveeeveennaecfonn oue .. 1.LAFE .. ...88.5636 |. ..190,412 ..215,000 214,768 |.. .0 . ......0.836 ....01/07/2021 .. 01/14/2026 ...
67080L-AA-3 ..... NUVEEN LLC .eviiiiiiieiiciinie v [en e .. 1.CFE ..|... ...93.0512 |... 744,409 |.... . 800,000 |.. ....798,065 0. 286 [0 a0 fl1040000 . 4.047 ....10/30/2018 ...|....11/01/2028 ...
678858-BV-2 ..... OKLAHOMA GAS AND ELECTRIC CO .. .. 1.G FE ..|... ...87.4314 |... 874,314 |.... .1,000,000 |.. ,061,112 O e (8,293) [0 o0 1002032250 |- 2.268 ....05/21/2021 ...|....04/01/2030 ...
682680-AS-2 ..... ONEOK INC .. 2.CFE ..|... ...94.2259 |... 471,130 |.... .. 500,000 |.. 516,008 O [ 33D [0 [0 flll004.000 . 3.1% ....09/26/2019 ...|....07/13/2027 ...
682680-AS-2 ..... ONECK INC .. 2.BFE ..|... ...94.2259 |... 235,565 |.... ....268,545 0 . . (4,087) [0 |0 f1042000 ... 2171 ...12/16/2020 ...|....07/13/2027 ...
693475-8B-0 ..... PNC FINANCIAL SERVICES GROUP INC ... .. 1.G FE ..|... ...87.8819 |... 439,409 |.... ....499,311 O e 185 0 [0 el 10150 | 1.189 ....08/10/2021 ...|....08/13/2026 ...
69353R-EK-0 ..... PNC BANK NA |- 1LFFE L ...95.9802 |... 239,951 |.... . ...253,742 0 . (LT70) o0 |0 f02.950 o 2.201 ....09/17/2021 ...|....02/23/2025 ...
6944PL-28-4 ..... [PACIFIC LIFE GLOBAL FUNDING I1 .. 1.DFE .. ...90.7278 |. ..839,232 | ..925,000 .928,648 |.. .0 (1,452) |. .1.038 ....12/16/2020 .. 06/24/2025 ...
69478X-AE-5 ..... PACIFIC PREMIER BANCORP INC . .2.BFE .. ...94.9012 |. ..379,605 |. . 400,000 400,000 |.. .0 .5.376 ...06/09/2020 .. 06/15/2030
713448-DF-2 ..... PEPSICO INC ....... 1.EFE .. ...95.0773 |. ..213,924 |. ..225,000 .239,089 |.. .0 .0.664 ....12/15/2020 .. 02/24/2026
714046-AH-2 ..... PERKINELMER INC .2.BFE .. ...81.0724 |. ..194,574 |. ..240,000 .239,930 |.. .0 .2.554 ....03/04/2021 .. 03/15/2031
717081-DM-2 ..... PFIZER INC ........ 1.EFE .. ...98.0692 |. ..882,623 |. . 900,000 .903,858 |.. .0 ......3.078 ....03/27/2018 .. 05/15/2024 ...
723460-AC-8 ..... PINNACLE FINANCIAL PARTNERS INC .. 2.AFE ..|... ...95.0000 |... . 750,000 |.. ... 750,000 O 0 0 0 e 4125 | 4.126 ...09/06/2019 ...|....09/15/2029 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCES CO .. 2.AFE ..|... ...79.5619 |... . 500,000 |.. ....478,113 O e 2,401 L0 [0 00002150 | 2.761 ...03/26/2021 ...|....01/15/2031 ...
74256L-EQ-8 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 1.EFE . ...92.6979 |... ..745,000 |.. ... 744,745 O e 183 0 feil0 0020200750 |- 0.771 ....08/18/2021 ...|....08/23/2024 ...
74368C-AR-5 ..... PROTECTIVE LIFE GLOBAL FUNDING .- LEFE ... ...98.3217 |... ..425,000 |.. 425,000 O 0 0 0000010082 | 1.082 ....06/02/2020 ...|....06/09/2023 ...
744573-AT-3 ..... PUBLIC SERVICE ENTERPRISE GROUP INC .. .. 2.BFE ..|... ...96.2840 |... .1,000,000 |.. ,000,000 O 0 0 [0 0100000841 | 0.841 ....11/04/2021 ...|....11/08/2023 ...
756109-AS-3 ..... REALTY INCOME CORP .. 1.G FE ..|... ...92.6015 |... .1,000,000 |.. e 1,059,679 [ovieiiiinnennn0 i (15,240) [0 o0 002232000 . 1.378 ....08/26/2021 ...|....01/15/2027 ...
75625Q-AE-9 ..... RECKITT BENCKISER TREASURY SERVICES PLC ... .. 1.G FE ..|... ...92.7324 |... .1,150,000 |.. ....1,212,879 0 e (14,459) [0 o0 1000..3.000 oo 1.642 ...06/10/2021 ...|....06/26/2027 ...
75970E-AE-7 ..... RENASANT CORP ............. .. 2.BFE ..|... ...85.2663 |... 341,065 |.... ... 400,000 |.. ... 400,000 O 0 0 000022232000 |- 3.000 ... 11/17/2021 ...|....12/01/2031 ...
760759-BA-7 ..... REPUBLIC SERVICES INC .2.BFE .. ...80.0570 |. ..800,570 |. .1,000,000 998,111 |.. .0 ......2.396 ....11/01/2021 .. 03/15/2033 ...
773903-AL-3 ..... ROCKIELL AUTOMATION INC ....iivvvvenniiiiinnnnniiiiinnnnns . 1.FFE ..|.. ...79.4501 595,875 |.... . 750,000 |. ....750,746 O e B4 |0 00010750 . 1.737 ...08/03/2021 ...|....08/15/2031 ...
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78013X-W2-0 ..... ROYAL BANK OF CANADA ........eevviiiirimnnnneriininieeensfonn oee [ (U LLEFE L 513,155 [...99.0457 |..........0e.... 495,229 |oiiiiiinnnniins 500,000 |.eeeevennninnnns 502,326 |..eeunniiinnnnnd [V IO (2,990) |vvveniieennnnnd (U [V P 3.700 |...... 3.074 ...03/20/2019 ...|....10/05/2023 ...
78013X-2U-5 ..... ROYAL BANK OF CANADA .... |- 1L.EFE ... .. 258,801 |...96.4147 |... ..250,000 |.. ....253,726 O e (2,377) |0 o0 e 2.550 |...... 1.566 ....08/17/2021 ...|....07/16/2024 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA .... | LEFE L ...87.8525 |... .1,000,000 |.. ...999,149 O e 217 o0 [0 e 1.400 |...... 1.423 ...10/04/2021 ...|....11/02/2026 ...
78433L-AA-4 ..... SCE RECOVERY FUNDING LLC .. .. 1.AFE ..|... s ...83.2050 |... ..446,158 |.. 435,677 O e 17 0 o0 0.861 |...... 1.397 ....08/23/2021 ...|....11/15/2033 ...
79466L-AE-4 ..... SALESFORCE INC .. 1.F FE ..|... 1,000,164 |...99.6394 |... .1,000,000 |.. ,000,000 LU SR 11+ N MO | N RPN | ) AN 3.250 |...... 3.246 ...04/09/2018 ...|....04/11/2023 ...
800363-AB-9 ..... SANDY SPRING BANCORP INC .. .. 2.BFE ..|... ...92.5616 |... . 170,000 |.. ... 170,000 O o0 0 o0 e 4.250 |...... 4.251 ....10/29/2019 ...|....11/15/2029 ...
80283L-AY-9 ..... SANTANDER UK PLC .. 1.EFE ..|... ...99.9232 |... . 200,000 |.. ....200,084 JLO N R 17 Y4 N N N RPN | ) A 2.100 |...... 0.804 ....06/25/2020 ...|....01/13/2023 ...
806851-AK-7 ..... SCHLUMBERGER HOLDINGS CORP .. 2.AFE ..|... ...93.3369 |... ....386,099 JLO N U . - I APt | B IEUUPRPRRTIN | B AU 3.900 |...... 4.109 ....04/11/2019 ...|....05/17/2028 ...
822582-B7-4 ..... SHELL INTERNATIONAL FINANCE BV ... .1.DFE .. ...98.8061 .306,389 |.. .0 (7,895) |. .3.500 |......0.761 ....03/07/2022 .. 11/13/2023
82620K-BE-2 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . 1EFE .. ...81.6620 |. . 1,248,602 |.. .0 154 |. .2.150 |......2.165 ...03/02/2021 .. 03/11/2031
845011-AF-2 ..... SOUTHWEST GAS CORP ................ L2.AFE .. . 101.4311 . A .499,623 |.. .0 I ......5.800 |......5.818 ....11/30/2022 .. 12/01/2027 ...
845437-8P-6 ..... SOUTHWESTERN ELECTRIC POWER CO .. 2.AFE ..|... . ...92.1459 |... 683,722 |.... ... 773,259 0 [ (8,639) |0 [0 e 2.750 |...... 1.509 ...04/30/2021 ...|....10/01/2026 ...
857477-AW-3 ..... STATE STREET CORP ....eevvvvvviniiiiiniiieieccnniieeeees foen oee .. 1.F FE ..|... .. 255,922 |...94.0802 |... 235,201 |.... ....253,871 JLUS PO ( (07 RUUUUURRRUO | I AN | B R 2.650 |...... 2.168 ....09/17/2021 ...|....05/19/2026 ...
857477-BY-8 ..... STATE STREET CORP .. 1.F FE ..|... ..700,000 |. 103.4288 |... 724,001 |.... ... 700,000 JLO I N | [ AR | B ISP | B AT 5.820 |...... 5.823 ....11/01/2022 ...|....11/04/2028 ...
86562-AF-7 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. .. 1.G FE ..|... ...91.6793 |... 275,038 |.... ....312,658 JLOJ R < 1[4 DN N I RPN | ) AN 2.632 |...... 1.400 ....08/07/2022 ...|....07/14/2026 ...
867914-BS-1 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... ...97.8027 |... 171,155 |.... .. ....174,919 O e 8 0 o0 e 4.000 |...... 4.021 ....04/24/2018 ...|....05/01/2025 ...
872540-AV-1 ..... TJX COMPANIES INC .. .. 1.F FE ..|... ...83.6199 |... 250,860 |.... . 300,000 |.. ....288,023 O e 1,982 |0 [0 e 1.150 |...... 1.935 ....08/07/2022 ...|....05/15/2028 ...
87264A-BB-0 ..... T-MOBILE USA INC ... .. 2.CFE ..|... ...96.2330 |... 688,066 |.... . 715,000 |.. ....737,252 O e (9,912) |0 o0 e 3.500 |...... 2.038 ...12/16/2020 ...|....04/15/2025 ...
87612E-BE-5 ..... TARGET CORP .. 1.F FE ..|... ...93.73%8 |... 281,220 |.... . 300,000 |.. ....302,666 LU R (1 DN PO | N RPN | ) AN 2.500 |...... 2.217 ....03/07/2022 ...|....04/15/2026 ...
878742-BG-9 ..... TECK RESOURCES LTD ... .2.CFE .. ...89.6870 |. ..672,652 |. . 750,000 .818,953 |.. .0 .3.900 |......2.512 ....01/28/2021 .. 07/15/2030
87938II-AT-0 ..... TELEFONICA EMISIONES SAU .2.CFE .. ...95.0119 [. ..380,048 |. . 400,000 441,163 |.. .0 .4.103 |...... 1.552 ....02/22/2021 .. 03/08/2027
882508-BB-9 ..... TEXAS INSTRUMENTS INC ... .1.DFE .. ...97.2855 |. ..680,998 |. . 700,000 .694,492 |.. .0 .2.625 |......3.217 ...01/17/2019 .. 05/15/2024
882508-BK-9 ..... TEXAS INSTRUMENTS INC ...evviiiiiiiiiiiiiiiniineeecennns foan e .1EFE .. ...88.3932 |. 662,949 . 750,000 .751,338 |.. .0 .1.125 |...... 1.075 ....09/08/2021 .. 09/15/2026 ...
883556-CL-4 . THERMO FISHER SCIENTIFIC INC oeeeeeeeeiienieeeeeeienn foen e . 1.GFE .. ...81.3276 |. ..609,957 . 750,000 744,844 .. .0 ......2.000 |......2.086 ...08/10/2021 .. 10/15/2031 ...
891140-CA-4 ..... TORONTO-DOMINION BANK .. 1.EFE ..|... ...96.7737 |... 241,934 |.... ....257,383 JLOJ R £ 7N N | I RPN | ) AN 2.650 |...... 0.594 ....08/09/2021 ...|....06/12/2024 ...
89153V-AQ-2 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... .. 1.EFE ..|... ...92.9679 |... 278,904 |.... L3171 O e (2,739) |0 o0 e 3.455 |...... 2.369 ....08/07/2022 ...|....02/19/2029 ...
89236T-GT-6 ..... TOYOTA MOTOR CREDIT CORP ....evvnnvvvinnnnneinernnnnnens oo ven e [T [ 1.EFE ..|... ...94.0325 |... 282,098 |.... ....302,069 JLU PR (.7 AU | I RPN | ) AN 1.800 |...... 1.467 ....08/07/2022 ...|....02/13/2025 ...
89400P-AK-9 ..... TRANSURBAN FINANCE COMPANY PTY LTD evvveeeeeeenneee o e | G | 1,2 e e 2.AFE ..|... ...78.9141 |... 236,742 |.... ....299,846 O e 17 el [0 e 2.450 |...... 2.457 ....09/09/2020 ...|....03/16/2031 ...
89788M-AE-2 ..... TRUIST FINANCIAL CORP ....ovvvvvvvvnnnireiinnineeecennns foen ven | e 2,5 il fen 1.6 FE ..|... ...83.8597 |... 838,597 |.... ....999,246 LU R (15 N | I RPN | ) AN 1.887 |...... 1.877 ....06/03/2021 ...|....06/07/2029 ...
902613-AE-8 ..... UBS GROUP AG .. 1.G FE ..|... ...75.2057 |... 485,077 |.... . ...645,000 O o0 0 o0 e 2.095 |...... 2.095 ...02/02/2021 ...|....02/11/2032 ...
911312-BK-1 ..... UNITED PARCEL SERVICE INC . 1FFE .. ...99.3950 |. .. 248,488 |. ..250,000 .249,862 |.. .0 .2.500 |......2.574 ....09/17/2021 .. 04/01/2023 ...
911312-BR-6 ..... UNITED PARCEL SERVICE INC . 1FFE .. ...93.1902 |. ..698,926 |. . 750,000 .750,502 |.. 0| .3.400 |......3.388 ....03/14/2019 .. 03/15/2029
911365-BM-5 ..... UNITED RENTALS (NORTH AMERICA) INC . L3.AFE .. ...92.5490 |. ..925,490 |. .1,000,000 .926,490 |.. .(63,521) |. .3.875 |......4.126 ...04/06/2022 .. 11/15/2027
91159H-JF-8 ..... [US BANCORP ... 1FFE .. ...97.6490 |. ..668,8% |. . 685,000 685,000 |.. .0 .4.548 |......4.550 ....07/19/2022 .. 07/22/2028
913017-DD-8 ..... [RAYTHEON TECHNOLOGIES CORP L2.AFE .. ...97.8094 |. ..978,094 |. 1,043,229 |.. .0 ... 3.950 |......2.119 ...08/27/2021 .. 08/16/2025 ...
91324P-EC-2 ... UNITEDHEALTH GROUP INC .. 1.F FE ..|... ...89.4332 |... . . 250,886 O [ (264) |0 o0 e 1.150 |...... 1.040 ....07/15/2021 ...|....05/15/2026 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... ...83.5102 |... . 500,000 |.. ....500,296 LU R £ ) N N | I RPN | ) AN 2.300 |...... 2.292 ...05/18/2021 ...|....05/15/2031 ...
915271-AC-4 ..... UNIVEST FINANCIAL CORP .. .. 2.BFE ..|... ...93.7110 |... . 175,000 |.. ... 175,000 JLO N I | [ APt | B APPSR | B AP 5.000 |...... 5.001 ....07/29/2020 ...|....08/15/2030 ...
92343V-EU-4 ... VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... ...93.8889 |... . 858,000 |.. ....893,233 O e (4,976) |0 o0 e 4.016 |...... 3.294 ....12/16/2020 ...|....12/03/2029 ...
928571-BJ-8 ..... VODAFONE GROUP PLC .. 2.BFE ..|... ...98.4840 |... . 400,000 |.. ....399,437 O e 218 |0 o0 e 4125 |...... 4.187 ....05/24/2018 ...|....05/30/2025 ...
928668-AR-3 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC veo |- 2.AFE ). . ...99.0165 |... . 500,000 |.. ....506,445 O e (7,278) |0 o0 e 4.250 |...... 2.730 ....07/26/2019 ...|....11/13/2023 ...
92936M-AF-4 ..... WPP FINANCE 2010 |--2.BFE ... .. 485,495 |...96.8810 |... 484,405 |.... . 500,000 |.. ....495,707 0 e 2,368 o0 o0 e 3.750 |...... 4.276 ...05/10/2018 ...|....09/19/2024 ...
92940P-AE-4 ... WRKCO INC ....... .. 2.BFE ..|... .. 539,870 |...92.0567 |... 497,106 |.... ....539,921 LU R £ T N | N RN | B FON 3.900 |...... 3.903 ...05/16/2019 ...|....06/01/2028 ...
931142-ET-6 ..... WALMART INC .... .1.CFE .. 292,193 |...81.6794 |. ..245,038 |. 292,947 |.. .0 ......1.800 |......2.095 ....08/07/2022 .. 09/22/2031 ...
94106L-BS-7 ..... WASTE MANAGEMENT INC .... L. 2.AFE ... .. 599,100 |...95.4682 |... 572,809 |.... . 600,000 |. ...599,132 O3 o0 0 4.150 |...... 4.169 ...04/28/2022 ...|....04/15/2032 ...
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95000U-2X-0 ..... WELLS FARGO & CO ovvvveenieeiiiiiieeeeceniieeeecvvie o een | s 1,25 | LEFE L 700,000 |...96.8514 700,000 |ooevvrnnnennens 700,000 |ooeeevrnnniennnns (O S | R N | I AR | B EN 3.908 |...... 3.910 (A0 ...... ...04/18/2022 ...|....04/25/2026 ...
961214-DK-6 ..... WESTPAC BANKING CORP .. 1.DFE ..|... .. 334,926 |...94.2152 |... . 300,000 |.. ....324,295 0 [ (5,564) |0 o0 e 3.350 |...... 1.347 (WS ...... ....08/07/2022 ...|....03/08/2027 ...
97650W-AG-3 ..... WINTRUST FINANCIAL CORP ... .. 2.BFE ..|... ..700,000 |...90.7849 |... . 700,000 |.. ... 700,000 O o0 o0 [0 e 4.850 |...... 4.850 (D ....... ...06/03/2019 ...|....06/06/2029 ...
976656-CL-0 ..... WISCONSIN ELECTRIC POWER CO .... .. 1.F FE ..|... .. 199,962 |...94.7028 |... . 200,000 |.. ....199,985 O 8 o0 [0 e 2.050 |...... 2.054 (D ....... ....12/03/2019 ...|....12/15/2024 ...
976826-BL-0 ..... WISCONSIN POWER AND LIGHT CO ..oovvvvvniniinninnienes foun e .. 1.G FE ..|... .. 412,661 |...92.3929 |... ..430,000 |.. ...419,882 JLOJ SRR IR 1[I N | N RPN | ) AN 3.050 |...... 3.590 A0 ...... ...01/04/2019 ...|....10/15/2027 ...
98419M-AM-2 ..... XYLEM INC .... . .. 2.BFE ..|... .. 398,004 |.. 86.0110 |... 344,044 |.... ... 400,000 |.. 398,635 O e 288 0 o0 e 1.950 |...... 2.021 [ ....... ....06/24/2020 ...|....01/30/2028 ...
98978V-AL-7 ..... Z0ETIS INC ... T e 1,2 0 L. 2.AFE ... 1,086,930 |...92.5921 925,921 |.... .1,000,000 |.. .... 1,066,073 O (14,289) |0 o0 3.000 |...... 1.459 [WS ...... ...07/13/2021 ... |....09/12/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 126,624,848 [ XXX 113,761,800 124,920, 158 126,031,999 (63,521) (334,952) 0 0 XXX XXX XXX 930,060 3,135,294 XXX XXX
46655V-AB-8 ..... JPMMT 228 A2 - CMO/RMBS ... 4 | LA FE L .. 940,336 |...92.5781 ..953,144 |.. 940,262 O e (T8) |0 o0 e 4.500 17,871 |....07/27/2022 ...|....01/25/2053 ...
75409X-AA-4 ..... RATE 21HB1 A1 - CMO/RMBS .. i L 1A e 1,419,877 |...80.4141 . 1,423,658 |.. .... 1,419,940 LU R I N | N RPN | ) AN 2.500 . 38,557 |....12/09/2021 ...|....12/25/2051 ...
81748R-AB-3 ..... SEMT 2020-4 A2 - CMO/RMBS . N LA ...80.6641 ..879,409 |.. JLO I O () APt | B ISP | B AT 2.500 . 21,985 |....12/07/2021 ...|....11/25/2050 ...
91824N-AC-6 ..... UM 211 A3 - CMO/RMBS ... 4 1.4 .. ...80.1591 1,242,732 .0 .2.500 |.. . 31,068 |....12/08/2021 .. 08/25/2051 ...
95002K-AE-3 ..... WFMBS 2020-1 A5 - CMO/RMBS 4 1.A .. ...82.6450 |. ..854,580 .0 ......3.000 |.. . 19,228 |....08/01/2022 .. 12/27/2049 ...
95003B-AA-0 ..... WFMBS 205 A1 - CMO/RMBS v |4 | 1AL ...80.5391 . 1,225,434 |.. 1,234,493 O e (128) |0 o0 2.500 . 30,636 |....12/08/2021 ...]|....09/26/2050 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 5,425,976 6,578,957 6,581,785 (843) XXX XXX XXX 15,651 159,346 XXX XXX
05552A-BC-1 ..... [BBCMS 2020-C8 A5 - CMBS 4 1.A .. ...80.4539 |. . 500,000 .493,982 |.. . 662 .2.040 |.. . 10,200 |....12/08/2021 .. 10/20/2053 ...
08162V-AD-0 ..... [BMARK 2019-B10 A3 - CMBS 4 1.4 .. ...90.6738 |. 1,088,234 |.. . ..(10,572) |. ......3.455 |.. . 34,550 |....12/08/2021 .. 03/17/2062 ...
12592K-BC-7 ..... COMM 2014-UBS5 A4 - CMBS .. N 1.A ... ...96.5777 |... 1,553,838 JU Y O (7207257 1 ISR | R FUURRPPRRIRN | B 3.838 . 57,570 |....12/07/2021 ...|....09/12/2047 ...
465972-AA-5 ... JPNCC 22DATA A - CMBS i L 1.A ... ...88.4809 |... 958,618 e 1,862 0 [0 3.916 . 19,905 |....06/08/2022 ...|....06/10/2042 ...
61762M-BW-0 ..... MSBAM 2013-C10 A4 - CMBS .. e [4 i | 1A L ...99.2088 |... 1,023,093 L (10,101 |ooeeeieeeeeen0 [0 s 4.070 . 41,294 |....12/08/2021 ...|....07/17/2046 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 5,152,655 [ XXX 4,634,571 5,000,000 5,007,765 0 (50,936) XXX 15,291 163,519 XXX XXX
02377L-AA-2 ..... AMERICAN AIRLINES 2019-1 PASS THROUGH TR . i L 2.AFE .. 432,215 ]...82.9234 |... ....432,215 0. e o0 [0 3.150 ...08/01/2019 ...|....08/15/2033 ...
05377R-EH-3 ..... AESOP 211 A - ABS N .. 499,830 |...87.1654 |... ....499,883 0 . BT o0 0 e 1.380 ....05/11/2021 ...|....08/20/2027 ...
126650-BV-1 ..... CVSPAS 2010 CTF - ABS ... i L .. 484,307 |...97.8951 |... ....483,274 O [ (1,083 [0 [0 e 5.773 ....06/02/2022 ...|....01/10/2033 ...
14041N-FP-1 ..... COMET 2017-5 A - ABS .... N .. 505,430 |...99.8209 |... ....516,380 0 . 10,217 [0 0 4.898 ....12/21/2020 ...|....07/15/2027 ...
14041N-FZ-9 ..... COMET 2022-1 A - ABS . i L ,999,849 1...95.9098 |... .... 1,999,890 LU R () I N | N RN | B SO 2.800 ...08/23/2022 ... |....08/15/2027 ...
210717-AB-0 ..... CMRS 2014A A2 - ABS ... N .. 179,939 |...97.5781 |... 175,362 |.... 179,794 O [ (121 0 o0 e 2.962 ....03/01/2019 ...|....11/01/2025 ...
26444B-AA-2 ..... DUK A A1 - ABS i L ...89.2679 |... 831,205 |.... ....931,136 O o 0 [0 e 1.296 ....11/17/2021 ...|....07/01/2028 ...
314353-AA-1 . FEDERAL EXPRESS CORPORATION 2020-1 PASS 1 ...82.1581 .. 733,717 |. .893,055 |.. .0 .1.875 |.. ....07/30/2020 .. 08/20/2035
36263H-AA-6 ..... GMREV 2021-1 A - ABS . 4 ...87.0137 |. .. 1,370,465 |. . 1,574,765 |.. .0 1170 .. ...09/14/2021 .. 06/12/2034
41284N-AC4 ... HDMOT 2021-A A3 - ABS 4 ...97.3482 |. ..485,836 |. .499,031 |.. .0 .0.370 |.. ....02/09/2021 .. 04/15/2026 ...
42806M-AA-7 ..... HERTZ 2021-1 A = ABS ..evveeiiiiiiiineeeceiieeeceens feen e |4 ...92.4240 |. .. 1,201,513 |. 1,299,888 |.. .0 .1.210 |.. ....06/24/2021 .. 12/26/2025 ...
477164-AA-5 ... JETBLUE AIRWAYS CORPORATION 2020-1 PASS ...covvvneaes feun oe N ...89.0811 471,047 .. .0 ......4.000 |.. . ...05/28/2021 .. 05/15/2034 ...
68784C-AE-2 ..... OSCAR 181 A4 - ABS |4 ...99.7151 JLUNS PO - < ) FUUUUUUURUUUUUOR | [ IO | B R 3.500 |..... (0.602)| MON ..... ....12/23/2020 ...|....05/12/2025 ...
69363P-AC-4 ... PSNH 2018-1 A3 - ABS ... N ...91.7241 |... 0 e (5,289) |0 o0 e 3.814 |...... 2.367 [FA ...... ....06/29/2020 ...|....02/01/2035 ...
TAT10T-AA-6 ..... PCG 2021-A A1 - ABS i L . ...87.0855 |... s O o 14 0 [0 1.460 |...... 1.460 | JJ ....... ....11/04/2021 ...|....07/15/2031 ...
75458J-AA-5 ..... RAYCSC 2022 A1 - ABS N A FE . 1,050,897 |...88.9302 |... 1,050,897 |.. JLO I N | [ AP | B ISP | B FOT 2.307 |...... 2.307 [MON ..... ....02/04/2022 ...|....12/01/2032 ...
78403D-AN-0 ..... SBATOW 2019-1 1C - RMBS ... i L FFE ... .. 750,000 |...94.3049 |... ... 750,000 |.. O 0 o0 [0 2.8%6 |...... 2.853 [MON ..... ...09/10/2019 ...|....01/17/2050 ...
88161F-AC-0 ..... TESLA 21A A3 - ABS .... N AFE ... .. 499,984 |...96.9422 |... 484,711 |.... ... 500,000 |.. 499,9% JLO N Y A ISR | N APPSR | B AU 0.560 |...... 0.562 [MON ..... ....08/25/2021 ...|....03/20/2025 ...
89231X-AA-9 ..... TALNT 2019-1 A - ABS . 4. AFE L. .. 999,665 |...96.3910 |... 963,910 |.... ,000,000 |.. .... 1,002,131 O 230 0 o0 2.560 |...... 2.642 | MON ..... ...06/10/2019 ...|....11/25/2031 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
92348K-AL-7 ..... VZMT 2022-1 A = RMBS ..eevvvniiiiinniniiiiinninniniiinns foee ven | nnnnns 4. LLAFE e 1,249,968 |...97.8045 |.............. 1,222,556 |.oovvennnnnnns 1,250,000 [..ovvvvnnnnnns 1,249,988 |................. (U 20 i [ 0 )...... 1.040 |...... 1.044 [MON ..o Jovvvenniiiiinnnnns KL N 11,736 |....01/19/2022 ... |....01/20/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 16,275,486 | XXX 14,838,288 16,150,280 16,269,083 0 815 0 0 [ XXX XXX XXX 47,451 285,170 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 154,635,577 [ XXX 138,660,634 152,649,394 153,980,632 (63,521) (385,916) 0 0 XXX XXX XXX 1,008,452 3,743,329 XXX
1309999999. Total - Hybrid Securities o[ XXX 0 0 0 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 XXX
46429B-65-5 ... ISHARES : FLOATING RT BOND ....ovvivvvinnnniieiinnnnnnnns foen oe ...50.3300 171,474 ....06/25/2022 ... |...
46429B-74-7 ..... ISHARES:0-5 TIPS BD ETF . .... 208 |...96.9600 |.. 194 | ....04/27/2022 ...
464310-50-7 ..... ISHARES:BR SH MAT BD ..... .. 2,191,086 |...49.2700 |.. . 2,195,865 |. ....12/13/2022 ...
464356-47-4 ... ISHARES: FALL ANG USD BD . ...24.6100 |.. 242,925 |. ...03/08/2022 ...
466410-83-7 ..... JPMORGAN:: ULTRA-SHORT INC .... ...50.1300 s ... 12/12/2022 ... ...
92206C-40-9 ... VANGUARD ST CORP BD ETF ......cceeeeruuieeeemnnnnnnaeeens foun oae AL L..75.1900 fieeiiiieeeen 20,151 | O e 20,151 ...08/05/2022 ... foeiiiiiinn s
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 2,710,481 [ XXX 2,680,539 0 2,680,539 (29,942) 0 0 0 XXX XXX XXX 140 26,597 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 170,792,408 | XXX 153,792,130 168,341,844 169,927,432 (23,732) (511,002) 0 0 XXX XXX XXX 1,156,800 3,850,712 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 23,392,980 | XXX 20,445,187 23,464,825 23,367,517 0 (32,556) 0 0 [ XXX XXX XXX 53,956 449,770 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 8,332,783 | XXX 7,554,153 8,247,792 8,301,435 0 (27,393) 0 0] XXX XXX XXX 21,663 206,417 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 16,275,486 | XXX 14,838,288 16,150,280 16,269,083 0 815 0 0 [ XXX XXX XXX 47,451 285,170 XXX XXX
2459999999. Total - SVO Identified Funds 2,710,481 [ XXX 2,680,539 0 2,680,539 (29,942) 0 0 0 XXX XXX XXX 140 26,597 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 221,504,138 | XXX 199,310,297 216,204,740 220,546,006 (53,674) (570,137) 0 0 XXX XXX XXX 1,280,010 4,818,665 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 76,187,030 1B..$............. 8,025,998 1C..$.............. 5,376,143 1D .$.......... 10,680,799 1E..$.......... 17,170,534 1F ..$ .......... 23,192,662 1G..$............. 20,032,560
1B 2A..$.. 26,949,348 2B ..$ . 17,365,329 2C..$
1C 3A..$.. 1,168,415 3B ..$ . 3C..$
1D 4A ..$ ... 4C ..$
1E 5A ...$ 5C..$..
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-

Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
464288-68-7 .. | ISHARES:PREF AND INC SEC .........oooeeeeeins [oeeiiiiins ..59,923.000 f...vvvennes 0.00|...... 30.530 .. 1,829,449 |...... 30.530 [oevveiiiiinns 1,829,449 (... ... 2,203,851 ....(389,59).... ..0f.... 4.8 ....|.. 12/29/2022 ..
78442P-50-2 ... [SLM CORP ......ccevvunviiiinnnnniiiiiinnniniiiiins | eeeeeeennns 294.000 |......... 100.00...... 57.250 |.euniiiinnnn.. 16,832 ... 57.250 |oovvvniniiinnnn 16,832 4,938 0. 4.AFE ... 12/12/2022 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 1,846,281 XXX 1,846,281 2,208,789 0 0 (377,705) 0 (377,705 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,846,281 XXX 1,846,281 2,208,789 0 0 (377,705) 0 (377,705 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 of XXX XXX

4509999999 - Total Preferred Stocks

1,846,28

2,208,78

o

(377,705)

(377,705

1.
Line
Number

P T T

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All COMMON STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
00206R-10-2 ... [AT&T ORD . . 307,576 316,712 |.. .0 0. ....(9,136) |... ...0|.. 12/16/2022 ..
002824-10-0 ... [ABBOTT LABORATORIES ORD .. 400.000 |.... .. 30,611 |.. .0 0. ....(9,3%) |... ...0 .. 06/03/2022 ..
00287Y-10-9 ... [ABBVIE ORD ..586.000 |.... .0 0. ....15,348 |... ...0 .. 08/05/2022 ..
00751Y-10-6 ... [ ADVANCE AUTO PARTS ORD . ..363.000 |.... .0 0. ....(4,176) |... ...0 .. 12/29/2022 ..
007903-10-7 ... [ADVANCED MICRO DEVICES ORD . . .0 0. ...(24,609) |... ...0|.. 03/04/2019 ..
020002-10-1 ... [ALLSTATE ORD .. 48,566 |.. .0 0 1,199 |... .0 .. 1172172022 ..
02079K-30-5 ... |ALPHABET CL A ORD . .301,168 |.. .0 0. ... (125,761) |... ...0 .. 12/29/2022 ..
022098-10-3 ....[ALTRIA GROUP ORD ... .. 58,739 |.. .0 0. ...0 .. 06/03/2022 ..
023135-10-6 ... | AMAZON COM ORD . 297,198 |.. .0 0. ...0 .. 12/29/2022 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROUP ORD .. .. 53,682 .0 0 0. 12/29/2022 ..
026874-78-4 ... | AMERICAN INTERNATIONAL GROUP ORD .0 0 0|.. 08/07/2020 ..
03027X-10-0 ... [ AMERICAN TOWER REIT .... .0 0 0. 07/22/2022 ..
03076C-10-6 ... [AMERIPRISE FINANCE ORD . .0 0. ...0].. 07/16/2021 ..
032095-10-1 ... [AMPHENOL CL A ORD .... .0 0. ...0 .. 11/04/2022 ..
036752-10-3 ... |ELEVANCE HEALTH ORD .. .0 0. .0 .. 11/14/2022 ..
037833-10-0 ... [APPLE ORD .0 0. ...0 .. 12/29/2022 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING ORD ... .0 0. ...0 .. 12/29/2022 ..
05722G-10-0 ... [BAKER HUGHES CL A ORD .. .0 . 0. ...0|.. 07/22/2022 ..
060505-10-4 ... |BANK OF AMERICA ORD ... ... 98,863 .0 . (28,459)|... 0. ...0 .. 09/23/2022 ..
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD ... . ... 44,791 .0 .. (1,720)f... 0. ...0 .. 08/05/2022 ..
086516-10-1 ... [BEST BUY ORD ........... 324.000 .. 106,198 |. .0 .. (272) 0 0. 12/29/2022 ..
08947P-10-3 ... [BIG ROCK BRENERY ORD 39.000 .50 | .0 0 0. 12/13/2022 ..
09247X-10-1 ... | BLACKROCK ORD . 151.000 .. 107,008 |. .0 0 0. 12/29/2022 ..
097023-10-5 ... [BOEING ORD .. .40,955 |. .0 0 0. 12/23/2022 ..
101137-10-7 ... |BOSTON SCIENTIFIC ORD .. 42,568 |. .0 0 0 .. 11/02/2022 ..
111337-10-3 ... | BROADRIDGE FINANCIAL SOLUTIONS ORD ....95,636 .0 0. L (7,291) ) ...0 .. 12/29/2022 ..
11135F-10-1 ... | BROADCOM ORD 111,267 .0 0 2,322 |... ...0 .. 12/29/2022 ..
117043-10-9 ... |BRUNSWICK ORD .... .. 106,750 .0 0. ....(2,630) |... ...0 .. 12/29/2022 ..
12541-20-9 ....| CH ROBINSON WORLDWIDE ORD ... .0 0. ... (2,671) ... ...0 .. 12/29/2022 ..
125523-10-0 ....| CIGNA ORD .0 0 2,075 |... ...0 .. 11/10/2022 ..
125720-10-5 ....| CME GROUP CL A ORD ... 168.160 .0 0. ...(16,654) |... ...0|.. 06/03/2022 ..
126408-10-3 ... |CSX ORD .............. .. 30.980 |.. .0 0 .(9,136) 0.. 01/13/2017 ..
127097-10-3 ... | COTERRA ENERGY ORD ... .. 24.570 |.. .0 0 .(8,006) 0. 12/29/2022 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL ORD .. 92.960 |.. .0 0 0. 12/29/2022 ..
146229-10-9 ....| CARTERS ORD ... .. 74.610 |.. .0 0 0. 12/29/2022 ..
150870-10-3 ... | CELANESE ORD .102.240 |.. .0 0 0. 12/29/2022 ..
166764-10-0 ... | CHEVRON ORD .... 179.490 .0 0. ...0 .. 08/05/2022 ..
17275R-10-2 ... | CISCO SYSTEMS ORD ......cevvivveeeiiiiiieiieeeeeeeeeeeeees [ [ 000907000 [l 43,209 | 47.640 .0 0. ...0 .. 12/29/2022 ..
189054-10-9 ... | CLOROX ORD 140.330 .0 0. ...0 .. 12/29/2022 ..
191216-10-0 ... | COCA-COLA ORD .....ccceiinnniiiiisiees [ [0 1,310.000 [l 83,329 o, 63.610 .0 .0 ...0 .. 03/17/2022 ..
194162-10-3 ... | COLGATE PALMOLIVE ORD ......eevvvvvvvvvvemmmmnnnnnnnnnnns [enneennnen [ 07002000 [onnenininnnnnnnnnnnl 55,163 o, 78.790 .0 0. . ...0|.. 12/29/2022 ..
20030N-10-1 ... [COMCAST CL A ORD . . .0 . . 0. ....(1,680) |... ...0 .. 12/29/2022 ..
219350-10-5 ... CORNING ORD ... 106,633 |.. .0 .. (4,457)... 0. ... (4,457) ... ...0|.. 12/29/2022 ..
22160K-10-5 ... | COSTCO WHOLESALE ORD . 456.500 .. 33,850 |.. .0 . (11,156)]... 0. ...(11,156) |... ...0|.. 09/14/2022 ..
235851-10-2 ....[DANAHER ORD ............ .265.420 |.. .. 40,749 .0 (5,238) 0 .(5,238) 0 .. 08/05/2022 ..
237194-10-5 ....[DARDEN RESTAURANTS ORD .... 138.330 .. 53,669 |.. .0 .. (1,79)].. .00, L. (1,795) .. ...0.. 12/29/2022 ..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
244199-10-5 .... [DEERE ORD ... 82,751 ...32,504 |.. .0 .. 15,060 |... 0. ....15,050 |... ...0|.. 11/03/2022 ..
25179M-10-3 ... [DEVON ENERGY ORD ... 50,377 .0 .. (2,936)f... 0. ....(2,936) |... ...0 .. 12/29/2022 ..
25278X-10-9 ... [DIAMONDBACK ENERGY ORD . ....51,429 .0 ... (81)... 0. ...0 .. 12/29/2022 ..
260557-10-3 ... ....53,262 .0 0. ...0 .. 12/29/2022 ..
27579R-10-4 ....|EAST WEST BANCORP ORD .. ....54,433 .0 0. ...0 .. 12/29/2022 ..
277432-10-0 ... |EASTMAN CHEMICAL ORD ... ... 50,900 .0 0. ...0 .. 12/29/2022 ..
20250N-10-5 ....[ENBRIDGE ORD ....25,415 .0 0. ...0|.. 12/16/2022 ..
20444U-70-0 ....[EQUINIX REIT ORD ... ... 19,651 .0 0. ...0 .. 06/03/2022 ..
207178-10-5 ... [ESSEX PROPERTY REIT ORD ......ceevvvvvvvevevnnnnnnnnnnns [evmmnnnnnns fevvennncfonnnnn 110000 fonniiiiiiiiiiiiiiiins 2,331 .0 0. ...0|.. 12/13/2022 ..
20977A-10-5 ... |EVERCORE CL A ORD . 52,796 |. .0 0 0. 12/29/2022 ..
30161N-10-1 ... [EXELON ORD .. 37,610 |. .0 0 0 .. 03/03/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD . .. 148,354 | .0 0 0].. 11/01/2022 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .. ... 30,326 |........ .0 0. ...0 .. 08/05/2022 ..
311900-10-4 ... [FASTENAL ORD .. 98,710 | .0 0. ...0 .. 12/29/2022 ..
31428X-10-6 ... |FEDEX ORD L8372 .0 0. ...0|.. 12/29/2022 ..
31847R-10-2 ... [FIRST AMERICAN FINANCIAL ORD .. .. 49,828 |......... .0 0. ...0 .. 12/29/2022 ..
370334-10-4 ....[GENERAL MILLS ORD ........evvvvmmmmmmmmmnnnnnnnnnnnnnnnnns [evnnmnnnnns [eeveeeecfoniiiii.580.000 [oueeiiiiiiinnnnn.. 48,633 |t .0 . 0. ...0 .. 10/31/2022 ..
437076-10-2 ... [HOME DEPOT ORD ........eevvvvvvvvnnvnnnnnnnnnnnnnnnnnnnnnns [ernmmnnnnns [eomeeencfon 620,000 [onnnennnnnnnnnn.. 195,833 | .0 . (15,302)]... 0. ...0|.. 12/07/2022 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL ORD ......cooovrreerieniinnnnns femmmmnnnnns feveeeencforii 00000 362.000 o 77,577 | .0 ....4,650 |... 0. ...0|.. 09/26/2022 ..
440452-10-0 ....[HORMEL FOODS ORD ......cceeeeeeeeeeeeeeeeeeeiieeeeeneeeeens [enmnnnnnnns [0 2,206,000 [ovnvveeeennnnennnnn. 104,583 | .0 .. (5,677)f... 0. ...0 .. 12/29/2022 ..
444859-10-2 ....[HUMANA ORD ........ .0 .2,005 0 0. 11/14/2022 ..
452308-10-9 ....[ [LLINOIS TOOL ORD . .0 .. (7,309) 0 0. 12/29/2022 ..
458140-10-0 ... | INTEL ORD ... .0 . (27,846) 0 0. 12/29/2022 ..
461202-10-3 ... | INTUIT ORD .. .. . .0 .. (6,767) 0 0].. 04/08/2022 ..
46625H-10-0 ... | JPMORGAN CHASE ORD .. 151,265 |. .134.100 |.. . 141,518 .0 . (22,009) 0 0 .. 08/05/2022 ..
478160-10-4 ... [JOHNSON & JOHNSON ORD ........eevvvvvvvvvrvnvnnnnnnnnnnns [emmmmmmnnnn fevmennncfonnnni 33,000 fonnvnvvniiiiiiniiinnn, 5,82 [........ 176.650 .52 .0 0. ...0 .. 10/28/2021 ..
482480-10-0 ... ... 39,588 |........ 377.030 .0 0. ...0 .. 11/12/2019 ..
494368-10-3 ....[KIMBERLY CLARK ORD ... ....36,924 [........ 135.750 .0 0. . ...0 .. 12/29/2022 ..
501044-10-1 ... [KROGER ORD .......cooverreieiiiiiiiiiniiiiiiiieninnnns [ [0, 2,321,000 o 103,470 | 44.580 .0 0. ....(5,82) |... ...0 .. 12/29/2022 ..
502431-10-9 ....[L3HARRIS TECHNOLOGIES ORD .........evvvvvmmmmnmnnnnnnnnn [enmmmmmnnns [eommmencfonniiiiiiiinn 247,000 [onnnnnnnnnnnnnnnnnnn, 51,428 |l 208.210 .0 0. ....(2,498) |... ...0 .. 12/29/2022 ..
517834-10-7 ... [LAS VEGAS SANDS ORD .......ccoovvevrerinrnnnnnnnnnnnnnnnns evmmmnnnnns feveeeeecforiiiiiiinnnn 1,560,000 [oveeveeeiieeiinnennn. 74,989 | 48.070 .0 0. ... 13,987 |... ...0|.. 12/07/2022 ..
518439-10-4 ....|ESTEE LAUDER CL A ORD .248.110 |.. .0 0 .(5,276) 0.. 06/03/2022 ..
524660-10-7 ... |LEGGETT & PLATT ORD . .. 32.230 |.. .0 0 .(3,890) 0. 12/29/2022 ..
524660-10-7 ... |LEGGETT & PLATT ORD . .. 32.230 |.. .0 0 (181) 0. 12/12/2022 ..
532457-10-8 ....[ELI LILLY ORD ... .365.840 |.. .0 0 .21,166 0 .. 08/05/2022 ..
534187-10-9 ... [LINCOLN NATIONAL ORD ..30.720 |.. .0 0 .(7,303) 0. 12/29/2022 ..
549498-10-3 ....[LUCID GROUP ORD ... 6.830 .0 0. ...(55,136) |... ...0|.. 04/01/2021 ..
562848-10-3 ....[MGIC INVESTMENT ORD ........ccevvvvvveerreeennnnnnnnnnnns [ennmmmnnnnn [eomeeencfoniinii 4,034,000 [onnnnnnnnnnnnnnnnnnn 52,442 | 13.000 .0 0. ....(2,612) |... ...0 .. 12/29/2022 ..
556269-10-8 ... [STEVEN MADDEN ORD .......ccevvvvvvvviiiiiiiiinininininnnns [evvmnnnnnns [eveeeeecforiiiinnn 1,586,000 oeeeeeeeeeeeeee.. 50,689 | 31.960 .0 0. ....(2,833) |... ...0 .. 12/29/2022 ..
56418H-10-0 ... [MANPOWERGROUP ORD ........cccoveviiviiinnnnnnnnnniins [enmmnnnnnns [evmeenncfoninnnn 1,245,000 [oonennnnnnnnnnnnnnn 103,59 .. 83.210 .0 .0 ...0 .. 12/29/2022 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD .......eevvvvevmmmnnnnnn [evmmmmmnnns fevmmmencfvniiniiiiiiinn 750000 foneiiiiiiiiiinnnnnnnn 25,348 | 337.970 .0 0. ...0|.. 08/31/2022 ..
57636Q-10-4 ... [MASTERCARD CL A ORD .....ccooeeeeeeeeeeeeeeinneeennneneen [ernmnnnnens oo f0.851.000 [onnininninnnnnnnnnn 206,918 |, 347.730 .0 0. ...0 .. 11/28/2022 ..
576866-10-5 ... [MATSON ORD ......coooeeriiiiiiiiiiiiiii [ [ 876.000 e 54,759 | 62.510 .0 0. ...0|.. 12/29/2022 ..
580136-10-1 ... [MCDONALD'S ORD .......cevvvvrrvririiiriiiiiiinnniiinneeenns [eenmmnnnnns feeeeeencfo0.336.000 [onnnnnnnnnnnnnnnnen.. 88,546 |t 263.530 .0 0. ...0 .. 11/01/2022 ..
58933Y-10-5 ....[MERCK & CO. INC. .110.950 |.. . .0 0 0 .. 12/09/2022 ..
594918-10-4 ....[MICROSOFT ORD ... ,732.000 ... 415,368 |, 239.820 |..... .. 415,368 0. .00, ... (127,682) |.. ...0.. 12/29/2022 ..
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505112-10-3 ....[MICRON TECHNOLOGY ORD 1,610.000 |.... ... 80,468 .0 . (50,665)|... 0. ...(50,665) |... ...0|.. 10/17/2022 ..
609207-10-5 ... [MONDELEZ INTERNATIONAL CL A ORD . ....43,456 .0 0. (120) ... ...0 .. 12/29/2022 ..
617446-44-8 ... [MORGAN STANLEY ORD ... .0 0. ....(3,406) |... ...0|.. 03/08/2022 ..
629377-50-8 ... |NRG ENERGY ORD .0 0. ... (9,191) ... ...0 .. 12/29/2022 ..
651639-10-6 ... [NEWMONT ORD .0 . 0 2,430 |... ...0 .. 12/29/2022 ..
65339F-10-1 ... [NEXTERA ENERGY ORD ... .0 .. (2,381)f... 0. ... (2,381) |... ...0 .. 06/03/2022 ..
654106-10-3 ... [NIKE CL B ORD .0 . (13,952)]... 0. ...(13,982) |... ...0].. 08/01/2022 ..
655844-10-8 ... [NORFOLK SOUTHERN ORD . .0 . 0. ...0 .. 12/29/2022 ..
67066G-10-4 ... [NVIDIA ORD .. .0 . (95,477)|... 0. ...0 .. 12/29/2022 ..
68389X-10-5 ... | ORACLE ORD .. ..81.740 |.. .0 .3,632 0 0. 12/16/2022 ..
695156-10-9 ... [PACKAGING CORP OF AMERICA ORD .127.910 |.. .0 .. (4,072) 0 0. 12/29/2022 ..
70450Y-10-3 ... [PAYPAL HOLDINGS ORD .. .. 71.220 |.. .0 . (29,043) 0 0].. 11/28/2022 ..
717081-10-3 ... [PFIZER ORD ....covvvvvviiiiiiiiiiiiiiiiiiiecceccceceeceeeees [ evvvnnnnnns [eeeeeeecfoi . 3430000 o 17,575 | 51.240 .0 .. (2,679)]... 0. ...0|.. 05/14/2021 ..
723787-10-7 ... [PIONEER NATURAL RESOURCE ORD ...........coevvrreereenns [emmmmmmnnns femmmenncfnii 0387000 [onnnennnnnnnennne.., 88,387 | 228.390 .0 ....6,076 |... 0. ...0 .. 12/29/2022 ..
741447-10-8 ... [T RONE PRICE GROUP ORD ......covvvvrvreveieeinninnninnnns [evmmnnnnnns feeveenncfoviiiiiiii 876,000 [oeeeeiiiiiiiinnnnnnnn 95,537 | 109.060 .0 . (10,442)]... 0. ...0|.. 12/29/2022 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ........coovvevieieenennnnnnnnnnenns [ ommmmnnnnns [0, 248.000 [onnnenieeniiiiinnnnnn 37,587 | 151.560 .0 ... 887 |... 0. ...0|.. 12/07/2022 ..
743400-10-3 ... [PROLOGIS REIT .ooeeeeeiiiiiiiiiiiiiieiiiiieeeeeeieieeeieee [evvvnnnnens feveeeeecf 176,000 o, 19,840 | 112.730 .0 ... 388 ... 0. ...0|.. 10/27/2022 ..
744573-10-6 ... [PUBLIC SERVICE ENTERPRISE GROUP ORD . ... 49,016 |......... 61.270 .0 L A(7,174)]... 0. ...0 .. 06/03/2022 ..
747525-10-3 ... [ QUALCOMM ORD ... 43,646 |........ 109.940 .0 .. (8,454)]... 0. ...0 .. 11/10/2022 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES ORD .. 62,167 |........ 100.920 .0 9,154 |... 0. .0 .. 1172472021 ..
75886F-10~7 ... |REGENERON PHARMACEUT ICALS ORD 38,960 |. .721.490 |.. .0 ... 743 0 0 .. 12/09/2022 ..
770323-10-3 ... [ROBERT HALF INT ORD .. 104,460 |. .. 73.830 |.. .0 .. (3,262) 0 0. 12/29/2022 ..
78400V-10-4 ... [S&P GLOBAL ORD .. 40,193 |. .334.940 |.. .0 . (16,439) 0 0.. 06/19/2019 ..
78442P-10-6 ... [SLM ORD ... 47,901 |. ..16.600 |.. .0 0 0. 12/29/2022 ..
808513-10-5 ... |CHARLES SCHIAB ORD 13,655 |. ..83.260 |.. .0 0 0.. 05/25/2022 ..
81762P-10-2 ... | SERVICENOW ORD ....12,425 .0 0. ...0|.. 12/07/2022 ..
82509L-10-7 ... [SHOPIFY CL A SUB VTG ORD . .0 0. ...0|.. 10/25/2022 ..
83088M-10-2 ... [ SKYWORKS SOLUTIONS ORD .... .0 0. ...0 .. 12/29/2022 ..
831865-20-9 ... [A O SMITH ORD . .0 0. ...0 .. 12/29/2022 ..
833034-10-1 ... [SNAP ON ORD .... .0 0. ...0 .. 12/29/2022 ..
83406F-10-2 ... [SOFI TECHNOLOGIES ORD .. .0 0. ...0|.. 04/01/2021 ..
845467-10-9 ... [ SOUTHWSTN ENER ORD ... .0 0 0. 12/06/2022 ..
860630-10-2 ... [STIFEL FINANCIAL ORD ... .0 0 0. 12/29/2022 ..
87165B-10-3 ... [ SYNCHRONY FINANCIAL ORD .0 0 0. 08/07/2020 ..
872590-10-4 ... [T MOBILE US ORD .... .0 0 0.. 11/29/2022 ..
87612E-10-6 ... | TARGET ORD .. .. 29,706 .0 0 0. 11/17/2022 ..
88160R-10-1 ... [ TESLA ORD ... .208,248 |.. .0 0. ... (135,149) |... ...0|.. 12/29/2022 ..
882508-10-4 ... [ TEXAS INSTRUMENTS ORD .. . 152,807 |.. .0 0. ....(6,092) |... ...0 .. 12/29/2022 ..
882681-10-9 ... [ TEXAS ROADHOUSE ORD .0 0. ....(3,385) |... ...0 .. 12/29/2022 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC ORD .0 .0 L (7,793) ... ...0 .. 03/03/2022 ..
885160-10-1 ... [ THOR INDUSTRIES ORD .0 0. ....(5,834) ... ...0|.. 12/29/2022 ..
88579Y-10-1 ... .0 0. ....(6,488) |... ...0 .. 12/29/2022 ..
898320-10-9 ....| TRUIST FINANCIAL ORD . . . .0 0. ...(12,870) |... ...0|.. 06/03/2022 ..
902494-10-3 ... TYSON FOODS CL A ORD . . 104,642 . 108,024 |.. .0 0. ....(3,382) |... ...0 .. 12/29/2022 ..
902973-30-4 ....|US BANCORP ORD ... ...54,513 |.. .. 54,603 .0 0 ..(91) 0. 12/29/2022 ..
907818-10-8 ... [UNION PACIFIC ORD .. .. 104,777 {........207.070 |..... . 104,777 ... ... 108,309 |.. 0. .00, ....(3,582) .. ...0.. 12/29/2022 ..
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911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD .. ...51,630 ...54,441 |.. .0 .. (2,811)... 0. ... (2,811) ). ...0 .. 12/29/2022 ..
91324P-10-2 ... | UNITEDHEALTH GRP ORD . 339,845 . 257,070 |.. .0 .. 13,008 |... 0. ... 13,098 |... ...0|.. 12/19/2022 ..
91913Y-10-0 ... | VALERO ENERGY ORD ....8,00 |.. .0 7,918 . 0 7,918 |... ...0|.. 04/22/2020 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ORD . .0 . (35,702)f... 0. ...(36,702) |... ...0|.. 12/19/2022 ..
92826C-83-9 ....[VISA CL A ORD .0 0. L (1,794) ). ...0 .. 12/29/2022 ..
920089-10-0 ... [VOYA FINANCIAL ORD ... .0 . . 0. ... (2,892) |... ...0|.. 04/22/2020 ..
942622-20-0 ... | WATSCO ORD .0 .. (4,835)]... 0. ....(4,83) ... ...0 .. 12/29/2022 ..
949746-10-1 ... [WELLS FARGO ORD . .0 . (10,346)f... 0. ...(10,346) |... ...0|.. 04/08/2022 ..
950802-10-9 ... [ WESTERN UNION ORD .... .0 0. ..(3,807) ... ...0 .. 12/29/2022 ..
969904-10-1 ... [WILLIAMS SONOMA ORD .0 0 ..763 0. 12/29/2022 ..
974637-10-0 ... [WINNEBAGO INDS ORD .0 0 .(4,882) 0. 12/29/2022 ..
G1151C-10-1 ... [ ACCENTURE CL A ORD .0 0 . (3,324) 0.. 10/17/2022 ..
629183-10-3 ... [EATON ORD ...31,554 |.. .0 0. ... (3,973) |... ...0|.. 09/26/2022 ..
G5960L-10-3 ... [MEDTRONIC ORD .... . 105,429 |.. .0 0. ..(2,839) [... ...0 .. 12/29/2022 ..
G5960L-10-3 ... [MEDTRONIC ORD .... . ....5,670 |.. .0 0. ...0|.. 12/13/2022 ..
(G8994E-10-3 ... | TRANE TECHNOLOGIES ORD . ]G o000 199000 ..l 33,450 Ll 168090 [l 33,450 [ 8,239 |.. .0 0. ...0.. 02/17/2016 ..
H2906T-10-9 ... | GARMIN ORD .0 0. ...0 .. 12/29/2022 ..
N53745-10-0 ....|LYONDELLBASELL INDUSTRIES CL A ORD .. .0 0. ...0 .. 12/29/2022 ..
N6596X-10-9 ... [NXP_SEMICONDUCTORS ORD .. 50,096 .0 . .0, ...0].. 12/29/2022 ..
5019999999. Subtotal - Common Stock -
Publicly Traded 12,120,632 XXX 12,120,632 12,024,292 12,053 91,491 0 (1,407,418 0 (1,407,418) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 12,120,632 XXX 12,120,632 12,024,292 12,053 91,491 0 (1,407, 418)| 0 (1,407,418) 0 XXX XXX
00141A-58-6 ... [ INVESCO FLTG RT ESG Y ...eevvvverveneneeeneennennnnnnnnns [ annnnnnnnns [ervevencfoviiis 2,002.959 0 .. 03/08/2022 .| .eeuvr wunee
02508J-70-5 ... [AMER CENT:SHT DUR | . 0. . .. 03/08/2022 ..
05580W-84-1 ... [BNY MELLON CORE PLUS | . . 969,345 . 1,087,881 |.. . 0. ... (118,536) |... .. 12/29/2022 ..
09260B-38-2 ... |BLACKROCK:STR INC OPP I .. . 491,560 .522,122 |.. . (30,562)f... 0. ...(30,562) |... .. 08/05/2022 ..
128119-88-0 ... | CALAMOS:MKT NEUT INC | . 7,419 ). 1,721 .. (307) 0 (307) .. 03/08/2022 ..
256210-10-5 ... [DODGE & COX INCOME | .6,038 |.. .6,914 0 ... (876) .. 01/11/2022 ..
315807-86-7 ... [FIDELITY ADV BAL INST .....cccccciiinnnnniniiiinnnnnees .. e .16,603.016 |.... . 376,224 . 461,3%4 |.. .0, ... (110,133) ... .. 01/25/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 1,871,204 XXX 1,871,204 2,108,444 61 43,239 0 (262,204) 0 (262,204) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 1,871,204 XXX 1,871,204 2,108,444 61 43,239 0 (262,204) 0 (262,204) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
46090E-10-3 ... [ INVESCO QQQ TRUST 1 ...eeveneins [ rvnnnnnnnns fevveeenc o0 2000 foneiiiiiiiiiiiiiiiinennn 533 1000000 266,280 [oeveeeieeiiiiiiiiiees LI 761 0 0 0.. 12/03/2021 ..{...... ......
46138J-61-9 ... [ INVESCO RUSSEL 1000 DM .... ... 249,138 ... 274,103 |.. .0 0. ...0|.. 12/19/2022 ..
464287-15-0 ... | ISHARES:CORE S&P TOT USM . . 531,950 |.. . 602,475 .0 0 0.. 10/25/2022 ..
464287-23-4 ....| ISHARES:MSCI EM MKTS . 188,287 |.. . 232,901 .0 0 0.. 08/05/2022 ..
464287-50-7 ... | ISHARES:CORE S&P MD-CP . .. ...66,278 |.. . 71,157 .0 0 0.. 03/01/2022 ..
464287-69-7 ... | ISHARES:US UTL ETF ... .. 86.540 |.. 89,829 |.. .. 91,687 .0 0 0. 12/29/2022 ..
464287-88-7 ... | ISHARES:S&P SC 600 GRO . .108.070 . 170,643 |.. .201,107 .0 . (30,402) 0 0.. 10/25/2022 ..
464288-88-5 ... | ISHARES:MSCI EAFE GRO .......coeeeeeeeeeeeeeneeeennnnnnns [ enmmnnnnnns [l 119,000 o 9,967 | 83.760 ....9,967 .. 13,188 |.. .0 .. (3,168)f... .0 ...0 .. 12/31/2021 ..
81369Y-20-9 ... [SEL SECTOR:H CARE SPOR .... .... 233,390 ... 232,981 .. .0 . 0. . ...0 .. 12/29/2022 ..
81369Y-60-5 ... [SEL SECTOR:FINL S SPOR .... . .. 200,275 .... 214,501 |.. L0 .. . (14,226)]... .0 ...(14,226) |... ...0 .. 12/07/2022 ..
81369Y-80-3 ... [SEL SECTOR:TECH SPDR ........eeeveveveeveennnnnnnnnnnnnns [ ovnnnnnnnns [evveenncfovniiiiiiiiiiinnnn, 3,530.000 439,273 |, 524,185 [ P (92,455)]. et [ (92,455) |.oooeeiiiiiiiiiienn 0].. 10/25/2022 ..{...... ......
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921908-84-4 ....[VANGUARD DIV A | ETF ..oevvrviiininnnninnnnnnnnnnnnnnnnns [ evnnnnnnnns [evveeencfonn 5,241.000 795,846 |........ 151.850 795,846 .... 848,498 .. (65,019)f (65,019) ....0|.. 10/25/2022 ..
921909-76-8 ... | VANGUARD TOT | § ETF . ... 85,183 |.. 51.720 |.. ....85,183 |... .0].. 03/08/2022 ..
921943-85-8 .... | VANGUARD DEV MKT ETF ....0|.. 04/27/2022 ..
922908-55-3 .... [ VANGUARD RE IDX ETF n0]..08/0172022 .. eeenn e
922908-62-9 ....[VANGUARD MD-CP | ETF .....ceevvvviiiiiiiiiiiiiiiiiiinees D O PPN 1,657.000 .. .... 386,420 . ...0].. 10/25/2022 ..{...... ......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 3,810,285 XXX 3,810,285 4,272,901 0 63,692 0 (482,317) 0 (482,317) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 17,802, 120 XXX 17,802, 120 18,405,637 12,114 198,422 0 (2,151,939) 0 (2,151,939) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 19,648,401 XXX 19,648,401 20,614,425 12,114 291,968 0 (2,529,644)| 0 (2,529,644) 0 XXX XXX

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

Number
1A ...0 1B.. .S D $ e 0 1TE.S i, 0 TF oS e 0 1G..8 i, 0
1B 0 2B.. %
1C 0 3B.. .$
1D 0 4B.. .$
1E 0 5B.. 8.
1F .0
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38381E-UB-2 ......... GNR 2022-013 AE - CMBS ... +|--..01/07/2022 ... | STONEX FINANCIAL INC. . v 1,475,742 |.. ... 1,500,000 |..
912828-2-1 ......... UNITED STATES TREASURY ... +|---.03/07/2022 ... | Var ious 452,892 |.. 450,000 |..
912828-3J-7 ......... UNITED STATES TREASURY ... ...12/19/2022 ... BARCLAYS CAPITAL .. 2,162,820 |.. 102 2,250,000 |..
912828-N-7 ........ UNITED STATES TREASURY ... .|RBC CAPITAL MARKETS, LLC ...
912828-6T-2 ......... UNITED STATES TREASURY ... . .| GOLDMAN SACHS & CO, NY
912828-U2-4 ......... [UNITED STATES TREASURY . 12/12/2022 ... |BMO Capital Markets ...
912828-V4-9 .........[UNITED STATES TREASURY . 03/07/2022 ... |BNP PARIBAS SEC BOND, NEW YORK .
912828-X8-8 .........[UNITED STATES TREASURY . 10/06/2022 ... | JP MORGAN SECURITIES INC. ..
912828-Y8-3 ......... UNITED STATES TREASURY ... .|-...08/07/2022 ... |RBC CAPITAL MARKETS, LLC ...
912828-79-4 ........ UNITED STATES TREASURY ... wver|----03/07/2022 ... |RBC CAPITAL MARKETS, LLC
912828-2J-2 ......... UNITED STATES TREASURY ... .. |-...08/07/2022 ... [BNP PARIBAS SEC BOND, NEI YORK .
912828-20-6 ......... UNITED STATES TREASURY ... +|---.03/07/2022 ... | CITADEL SECURITIES LLC ..
912820-BM-2 ......... UNITED STATES TREASURY ... |....08/07/2022 ... | Var ious . ..
912820-CB-5 ......... UNITED STATES TREASURY ... +|----03/07/2022 ... | WELLS FARGO SECURITIES LLC ... ....100,000 |..
912820-EG-2 ......... UNITED STATES TREASURY ... +|....04/25/2022 .. | JP MORGAN SECURITIES LLC ...450,000 [..
912820-EP-2 ......... UNITED STATES TREASURY ... .+ |----06/06/2022 ... |BNP PARIBAS SEC BOND, NEW YORK ... 150,000 |..
91282C-FM-8 ......... UNITED STATES TREASURY ... ...11/17/2022 .. [ MERRILL LYNCH FIXED INCOVE ... 1,636,431 |.. .... 1,625,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 8,138,317 8,269,724
3132DN-DB-6 ......... FH $D0998 - RVBS ....00/21/2022 ... | ACADEMY SECURITIES, INC. 1,052,492 |ovenveiiieieienen 1,215,875
313KT-20-3 ......... FH RBO771 - RUBS ...09/29/2022 ... | STONEX FINANCIAL INC. ... .r. 1,337,475 |.. 1,536,775 |..
3136A1I-7J-0 .........[FNA 2017-M8 A2 - CNBS 06/28/2022 ... | STONEX FINANCIAL INC. . . 1,832,475 . 1,878,860
3140XH-4E-4 . .| PN FS2620 - RuBS 09/23/2022 ... [National Alliance Securities Corporation . 1,676,217 . 1,697,973
31418E-MB-0 .........[FN MA4882 - RIBS ... ...10/28/2022 ... | STONEX FINANCIAL INC. ..vvvvreriersinsnnnnenes 2,001,563 |.. ... 2,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,900,222 8,329,482
010392-FY-9 ......... | ALABAVA POVER CO ... ...08/09/2022 ... [MIZUHO SECURITIES ... .. 1,248,950 |.. .r. 1,250,000 |..
023135-BZ-8 ......... | AMAZON.COM INC 03/07/2022 ... | Various .. .293,759
031162-DH-0 ......... [ AVGEN INC ......... 08/15/2022 ... | MERRILL LYNCH FIXED INCOME 284,621
055650-DH-8 ......... BP CAPITAL MARKETS PLC ... ....03/07/2022 ... |MERRILL LYNCH PIERCE FENNER ..
06051G-FS-3 ......... BANK OF AVERICA CORP ... ...03/07/2022 .. MERRILL LYNCH PIERCE FENNER
06367W-HH-9 .........[BANK OF MONTREAL ....03/07/2022 ... | SANTANDER INVESTMENT SECURITIES
114259-AV-6 ......... BROOKLYN UNION GAS €O ... +|-...08/03/2022 ... | KEYBANC CAPITAL MARKETS INC
126650-BV-1 ......... CVSPAS 2010 CTF - ABS .. +|----08/02/2022 ... | JEFFERIES & COMPANY INC ...
1404IN-FZ-9 ... COMET 2022-1 A - ABS ... .|....03/23/2022 ... | RBC CAPITAL MARKETS
150890-AN-6 ........ CELANESE US HOLDINGS LLC .. +|----07/07/2022 ... | Var ious
20030N-CA-7 e COMCAST CORP +|....03/07/2022 ... | JP MORGAN SECURITIES LLC ...
302520-AC-5 FNB' CORP ...08/19/2022 ... [MORGAN STANLEY & CO LLC ... ....500,385 |..
316773-DE-7 .........|FIFTH THIRD BANCORP .. 04/20/2022 ... | GOLDMAN SACHS & CO. INC. .700,000
36267V-AG-8 .........| GE HEALTHCARE HOLDING LLC 11/09/2022 ... | MORGAN STANLEY & CO LLC .... .599,988
404280-BS-7 . .| HSBC HOLDINGS PLC .. ....03/07/2022 ... | JANE STREET EXECUTION SERVICES LLC . .
437076-CB-6 HOME DEPOT INC +|----03/07/2022 ... | CITIGROUP GBL MKTS/SALOMON, NEW YORK ..
437076-ON-0 ........ HOME DEPOT INC +|-...03/24/2022 ... | MORGAN STANLEY & CO LLC ... 527,159 |.. . ..
446440-AD-3 ......... HUNT INGTON NATIONAL BANK +|----05/06/2022 ... | MERRILL LYNCH FIXED INCOME ... ....600,000 |.. ....600,000 |..
465972-AA-5 JPICC 22DATA A - CMBS ...06/08/2022 ... | JP MORGAN SECURITIES INC. .. ... 956,756 |.. ....1,000,000 |..
46655V-AB-8 ......... [ JPUNT 228 A2 - CMO/RMBS 07/27/2022 ... | JP MORGAN SECLRITIES INC. .. .986,563 . 1,000,000
49326E-EL-3 ......... [KEYCORP ... 05/16/2022 ... | KEYBANC CAPITAL MARKETS INC 330,000 330,000
55903V-AL-7 . .| MAGALLANES INC ... 03/09/2022 ... | JP MORGAN SECURITIES INC. . 1,280,000 . 1,280,000
606822-BN-3 MITSUBISHI UFJ FINANCIAL GROUP INC ... ....03/07/2022 ... | SUBC NIKKO SECLRITIES ...
617446-8C6 ......... MORGAN STANLEY +|--.-06/06/2022 ... | MERRILL LYNCH PIERCE FENNER ..
641062-BC7 ......... NESTLE HOLDINGS INC .. +|-...09/06/2022 ... | MERRILL LYNCH FIXED INCOME ...
665859-AV6 ......... NORTHERN TRUST CORP ... ...03/07/2022 ... |HSBC SECS INC, NEW YORK ...
754580-AA-5 ......... |RAYCSC 2022 A1 - ABS . 02/04/2022 ... | JEFFERIES & COMPANY INC . . 1,100,000
81748R-AB-3 .........[SENT 2020-4 A2 - CMO/RUBS ... 11/01/2022 ... | WELLS FARGO BROKERAGE .... . (25,451)]..
822582-BZ-4 . .| SHELL INTERNATIONAL FINANCE B! ....03/07/2022 ... | JANE STREET EXECUTION SER .. 77,036
845011-AF-2 SOUTHIEST GAS CORP +|----11/30/2022 ... | WELLS FARGO BROKERAGE ....499,617 |..
857477-BY-8 ......... STATE STREET CORP +|-+.-11701/2022 ... | DEUTSCHE BANC SECURITIES INC. ........... ....700,000 |..
86562M-AF7 ......... SUMITONMO MITSUI FINANCIAL GROUP INC .. ...03/07/2022 ... | CITIGROUP GBL MKTS/SALOMON, NEW YORK .. 49,932 |..
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872540-AV-1 TJX COMPANIES INC .. ...03/07/2022 ... [MORGAN STANLEY & CO INC, NY .. 50,000 |..
87612E-BE-5 . ..| TARGET CORP .......... 03/07/2022 ... |CITIGROUP GBL MKTS/SALOMON, NEW YORK .100,000
89153V-AQ-2 . ..| TOTALENERGIES CAPITAL INTERNATIONAL SA . ...03/07/2022 ... |DEUTSCHE BK SECS INC, NY (NWSCUS33) 50,000
89236T-GT-6 . .| TOYOTA MOTOR CREDIT CORP ......evvunnnnne 03/07/2022 ... |CITIGROUP GBL MKTS/SALOMON, NEW YORK .. 50,000
911365-BM-5 ......... UNITED RENTALS (NORTH AMERICA) INC ... .|....04/06/2022 ... [MORGAN STANLEY & CO LLC . .... 1,000,000 |..
9115H-JF-8 ......... US BANCORP o |--..07/19/2022 ... |US BANK N.A. .oeovrriinnens ....685,000 |.. .685,000 ..
91824N-AC-6 ......... UM 211 A3 - CMO/RMBS .. .|-...11/01/2022 ... | JP MORGAN SECURITIES INC. .. ... (23,427)]..
92348K-AL-T7 ......... VZMT 2022-1 A - RMBS . . |--..01/19/2022 ... |MERRILL LYNCH FIXED INCOME ... ... 1,249,968 |..
931142-ET-6 ......... WALMART INC .|-...03/07/2022 ... |MERRILL LYNCH PIERCE FENNER ..
94106L-BS-7 WASTE MANAGEMENT INC . ...04/28/2022 ... |DEUTSCHE BANC SECURITIES INC. .. . .
95000U-2X-0 . ..| WELLS FARGO & CO ...... 04/18/2022 ... | WELLS FARGO BROKERAGE . .700,000 .700,000
95002K-AE-3 . ..| WFMBS 2020-1 A5 - CMO/RMBS 03/01/2022 ... |CITIBANK, N.A. .... 954,101 |.. . 951,425
95003B-AA-0 . .| WFMBS 205 A1 - CMO/RMBS 11/01/2022 ... | WELLS FARGO BROKERAGE . . (32,223) .. ....0
961214-DK-6 WESTPAC BANKING CORP ... ...03/07/2022 ... [CITIGROUP GBL MKTS/SALOMON, NEW YORK .. 51,935 |.. 50,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 22,854,042 22,974,906
46429B-74-T7 ......... ISHARES:0-5 TIPS BD ETF ....eeeeeiieeeeeeeee e e e ee et e e e e e e e e e e e e e e e e e s e e e e e enna e e e e e e enne e e e eennnnnnes | eonnnnneesennnnns ..04/27/2022 ... |TD AMERITRADE 0
464310-50-7 ......... ISHARES:BR SH MAT BD .|-...12/13/2022 ... | TD AMERITRADE ... 0]
464356-47-4 ......... ISHARES:: FALL ANG USD BD ... . |--..03/08/2022 ... | TD AMERITRADE ... w0 ]
466410-83-7 ......... JPMORGAN:: ULTRA-SHORT INC .. .|-...12/12/2022 ... | TD AMERITRADE ... o0
92206C-40-9 ......... VANGUARD ST CORP BD ETF ... ...08/05/2022 ... [TD AMERITRADE ... .0 ..
1619999999. Subtotal - Bonds - SVO Identified Funds 2,659,030 0
2509999997. Total - Bonds - Part 3 41,551,610 39,574,112
2509999998. Total - Bonds - Part 5 10,213,821 0
2509999999. Total - Bonds 51,765,431 39,574,112
464288-68-7 ......... ISHARES:PREF AND INC SEC .. ....04/26/2022 ... |Various .... 8,558.000 |.. 307,030 |..
464288-68-7 ......... ISHARES::PREF AND INC SEC .. ....12/29/2022 ... |TD AMERITRADE . ...44,795.000 |.. ... 1,621,868 |..
78442P-50-2 ......... ES OO PPPPPN [PTTRTURUUURRRN 1271272022 . [ TD AMERITRADE reuniiiiieutnn it ittt st et ettt s e et eaa s e et teas e e e e teaa s e e rena e eeeerrsnn e e s errnnn e seerrnnnnes |rannnnteeetennniesrirrnns 294.000 J.uvuuniiiiiiiiiiniiiiiis 4,938
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,933,836
4509999997. Total - Preferred Stocks - Part 3 1,933,836
4509999998. Total - Preferred Stocks - Part 5 9,703
4509999999. Total - Preferred Stocks 2,030,539
00206R-10-2 . .| AT&T ORD ..... ....12/16/2022 ... |Various 17,467.000 |.. . 332,028
002824-10-0 . ..| ABBOTT LABORATORIES ORD ....06/03/2022 ... |Various .. .127.000 |..
00287Y-10-9 ......... ABBVIE ORD ....08/05/2022 ... [TD AMERITRADE ... ..uuieeeeennneeeeemnn e e eeeenn e e eeemnn e s e e emnna e e eeennnna e eeeennnn e e eeennnnaaeeennnnnnseeennnnnn |oennunnseeeennnnnneeeeennnnn 4.000 |..
00751Y-10-6 ......... ADVANCE AUTO PARTS ORD .... ....12/29/2022 ... | TD AMERITRADE ....370.000 |..
020002-10-1 ......... ALLSTATE ORD ....11/21/2022 ... |Various ....367.000 |..
02079%-30-5 ......... ALPHABET CL A ORD .. ....12/29/2022 ... | TD AMERITRADE
022095-10-3 ......... ALTRIA GROUP ORD ... ....06/03/2022 ... |Various ..
023135-10-6 ......... AMAZON COM ORD ....12/29/2022 ... | TD AMERITRADE ... ....966.000 |..
025932-10-4 ......... AMERICAN FINANCIAL GROUP ORD .. ....12/29/2022 ... | TD AMERITRADE ... ....397.000 |..
03027X-10-0 ......... AMERICAN TOWER REIT .. ....07/22/2022 ... |Various .. ... 174.000 |..
032095-10-1 . ..| AMPHENOL CL A ORD .. ....11/04/2022 ... |Various .670.000 |..
036752-10-3 . ..| ELEVANCE HEALTH ORD ....11/14/2022 ... |Various .109.000 |..
037833-10-0 . .| APPLE ORD .....eeveeeenee ....12/29/2022 ... |Various .. . 1,655.000 |..
053015-10-3 . ..| AUTOMATIC DATA PROCESSING ORD . ....12/29/2022 ... | TD AMERITRADE .203.000 ..
057226-10-0 . ..| BAKER HUGHES CL A ORD ... ....07/22/2022 ... |Various .. .920.000 |..
060505-10-4 ......... BANK OF AMERICA ORD ....00/23/2022 ... |Various .. ,040.000 |..
084670-70-2 ......... BERKSHIRE HATHAWAY CL B ORD ....08/05/2022 ... | TD AMERITRADE ... 145.000 |..
086516-10-1 . ..|BEST BUY ORD .....eevvnnens ...12/29/2022 ... | TD AMERITRADE . 1,350.000 |..
08947P-10-3 . ..|BIG ROCK BREWERY ORD . 12/13/2022 ... |TD AMERITRADE ..39.000 |..
09247X-10-1 . ..| BLACKROCK ORD . ....12/29/2022 ... | TD AMERITRADE .155.000 |..
097023-10-5 ......... BOEING ORD ....12/23/2022 ... |Various ....215.000 |..
101137-10-7 ......... BOSTON SCIENTIFIC ORD ....11/02/2022 ... | JP MORGAN SECLRITIES LLC ... ....920.000 |..
111337-10-3 ......... BROADRIDGE FINANCIAL SOLUTIONS ORD ... I ....12/29/2022 ... |TD AMERITRADE ....129.000 |..
11136F-10-1 ......... BROADCOM ORD .. evetiiiiiuueins i i i ittt st e st tett s e e s eeae st e s eeesi s e s essasi s s s s sessnnsesernnnnssssarnsnnnssessnnnnnns | onnnnneeenennnn [os B Y TV RPN 222.000
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117043-10-9 ......... BRUNSIICK ORD ....12/29/2022 ... | TD AMERITRADE ... ....1,511.000 |.. ... 111,575 |.. ....0
125410-20-9 ......... CH ROBINSON WORLDWIDE ORD . ....12/29/2022 ... | TD AMERITRADE ... 575.000 |.. ....0
126523-10-0 ......... CIGNA ORD ....11/10/2022 ... |Various ....103.000 |.. ....0
125720-10-5 ......... CME GROUP CL A ORD . ....06/03/2022 ... |SIDCO/ITG INC. ....0
127097-10-3 ......... COTERRA ENERGY ORD ....12/29/2022 ... | TD AMERITRADE ... ....0
14040H-10-5 . ..| CAPITAL ONE FINANCIAL ORD ....12/29/2022 ... |TD AMERITRADE . .0
146229-10-9 . .. | CARTERS ORD . ....12/29/2022 ... | TD AMERITRADE .. 55,832 .0
150870-10-3 . ..| CELANESE ORD ....12/29/2022 ... |TD AMERITRADE . 109,300 .0
166764-10-0 ......... CHEVRON ORD .... ....08/05/2022 ... | TD AMERITRADE ... ....0
17275R-10-2 ......... CISCO SYSTEMS ORD .. ....12/29/2022 ... | TD AMERITRADE ... ....0
189054-10-9 ......... CLOROX ORD . |....12/29/2022 ... |TD AMERITRADE ... ....0
191216-10-0 ......... COCA-COLA ORD ....03/17/2022 ... |Various ....0
194162-10-3 ......... COLGATE PALMOLIVE ORD .. ....12/29/2022 ... | TD AMERITRADE . .. .. ....0
20030N-10-1 ......... COMCAST CL A ORD ... ....12/29/2022 ... | TD AMERITRADE ... ....3,143.000 |.. ... 111,646 |.. ....0
219350-10-5 ......... CORNING ORD ....12/29/2022 ... | TD AMERITRADE ... ... 3,264.000 |.. .. 108,794 |.. ....0
22160K-10-5 ......... COSTCO WHOLESALE ORD . ....00/14/2022 ... | JP MORGAN SECURITIES LLC ... ....0
235851-10-2 . .. | DANAHER ORD ............. ....08/05/2022 ... | TD AMERITRADE ... .0
237194-10-5 . .. | DARDEN RESTAURANTS ORD . ....12/29/2022 ... |TD AMERITRADE .. .. .0
244199-10-5 . .. |DEERE ORD ......... ....11/03/2022 ... [HILLTOP SECURITIES INC ..29.000 |.. .0
251790-10-3 ......... DEVON ENERGY ORD ....12/29/2022 ... |TD AMERITRADE ....837.000 |.. ....0
25278X-10-9 ......... DIAMONDBACK ENERGY ORD . ....12/29/2022 ... | TD AMERITRADE ... 384.000 |.. ....0
260557-10-3 ....12/29/2022 ... | TD AMERITRADE ... 1,078.000 |.. ....0
2757R-10-4 EAST WEST BANCORP ORD ... ....12/29/2022 ... | TD AMERITRADE ... ....843.000 |.. ....0
277432-10-0 . ..| EASTMAN CHEMICAL ORD . ...12/29/2022 ... [TD AMERITRADE ... .638.000 |.. .0
29250N-10-5 . .. |ENBRIDGE ORD ... 12/16/2022 ... |BRIDGE TRADING CO. .650.000 |.. .0
29444U-70-0 . .. |EQUINIX REIT ORD ....06/03/2022 ... |SIDCO/ITG INC. . ... 3.000 |.. .0
207178-10-5 ......... ESSEX PROPERTY REIT ORD ... ....12/13/2022 ... | TD AMERITRADE ... ....0
29977A-10-5 ......... EVERCORE CL A ORD .. ....12/29/2022 ... |TD AMERITRADE ....0
30161N-10-1 ......... EXELON ORD ....03/03/2022 ... |Various . .. ....0
302316-10-2 ......... EXXON MOBIL ORD ....11/01/2022 ... |Various 1,113.000 |.. ....0
30303-10-2 ......... META PLATFORMS CL A ORD ... ....08/05/2022 ... | TD AMERITRADE 252.000 |.. ....0
311900-10-4 ......... FASTENAL ORD ....12/29/2022 ... | TD AMERITRADE ... ....0
31428X-10-6 ......... FEDEX ORD .... ....12/29/2022 ... | TD AMERITRADE ... ....0
31847R-10-2 ......... FIRST AMERICAN FINANCIAL ORD .. ....12/29/2022 ... |TD AMERITRADE .. ....0
370334-10-4 . .. | GENERAL MILLS ORD .. ....10/31/2022 ... |Various .. .580.000 .. .0
437076-10-2 . ..| HOME DEPOT ORD ... ....12/07/2022 ... |Various .. .508.000 |.. .0
438516-10-6 . .| HONEYWELL INTERNATIONAL ORD . ....09/26/2022 ... | EVERCORE GROUP LLC ..67.000 |.. .0
440452-10-0 ......... HORMEL FOODS ORD ....12/29/2022 ... | TD AMERITRADE 2,343.000 |.. ....0
444859-10-2 ......... HUMANA ORD ....11/14/2022 ... |Various ....0
452308-10-9 ......... ILLINOIS TOOL ORD .. ....12/29/2022 ... |TD AMERITRADE ....0
458140-10-0 ......... INTEL ORD ... ....12/29/2022 ... | TD AMERITRADE ... ....0
461202-10-3 ......... INTUIT ORD .. ....04/08/2022 ...|TD AMERITRADE ... . ....0
46625H-10-0 ......... JPMORGAN CHASE ORD ... ....08/05/2022 ... | TD AMERITRADE ... ....296.000 |.. ....0
494368-10-3 ......... KIMBERLY CLARK ORD ... ....12/29/2022 ... | TD AMERITRADE ... ....304.000 |.. ....0
501044-10-1 KROGER ORD ....12/29/2022 ... | TD AMERITRADE ... ....2,370.000 |.. ....0
502431-10-9 . .. |L3HARRIS TECHNOLOGIES ORD ....12/29/2022 ... |TD AMERITRADE .252.000 |.. .0
517834-10-7 . ..|LAS VEGAS SANDS ORD .. ....12/07/2022 ... |Various . 1,560.000 |.. .0
518439-10-4 . ..|ESTEE LAUDER CL A ORD ....06/03/2022 ... |Various .. .133.000 |.. .0
524660-10-7 . ..|LEGGETT & PLATT ORD .. ....12/12/2022 ... |TD AMERITRADE .139.000 |.. .0
524660-10-7 . ..|LEGGETT & PLATT ORD ....12/29/2022 ... |TD AMERITRADE . 1,419.000 |.. .0
532457-10-8 ......... ELI LILLY ORD ....08/06/2022 ... |Various ....0
534187-10-9 ......... LINCOLN NATIONAL ORD .... ....12/29/2022 ... | TD AMERITRADE ... ....0
552848-10-3 ......... MGIC INVESTMENT ORD ....12/29/2022 ... | TD AMERITRADE ... .. ....0
556269-10-8 ......... STEVEN MADDEN ORD ....12/29/2022 ... | TD AMERITRADE ... ....1,619.000 |.. . ....0
564184-10-0 ......... MANPOWERGROUP ORD ...12/29/2022 ... [TD AMERITRADE ... ... 1,270.000 |.. .. 108,338 |.. .0
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573284-10-6 ......... MARTIN MARIETTA MATERIALS ORD . ....08/31/2022 ... |MERRILL LYNCH, PIERCE, FENNER & SMI/BAS . .. ....0
576360-10-4 ......... MASTERCARD CL A ORD ....11/28/2022 ... |Various ....637.000 |.. ....0
57686G-10-5 ......... MATSON ORD ....12/29/2022 ... | TD AMERITRADE ....894.000 |.. ....0
580135-10-1 ......... MCDONALD'S ORD ... ....11/01/2022 ... |Various ....336.000 |.. ....0
58933Y-10-5 ......... MERCK & CO. INC. ... ....12/09/2022 ... |Various ... 743.000 |.. ....0
594918-10-4 . .. |MICROSOFT ORD ....... ....12/29/2022 ... |TD AMERITRADE .667.000 |.. .0
595112-10-3 . .. [MICRON TECHNOLOGY ORD ... ....10/17/2022 ... |Various .. .510.000 |.. .0
609207-10-5 . .| MONDELEZ INTERNATIONAL CL A ORD . ....12/29/2022 ... |TD AMERITRADE .743.000 |.. .0
617446-44-8 ......... MORGAN STANLEY ORD ....03/08/2022 ... | TD AMERITRADE ... ....353.000 |.. ....0
629377-50-8 ......... NRG ENERGY ORD ... ....12/29/2022 ... | TD AMERITRADE ... ,432.000 |.. ....0
651639-10-6 ......... NEWMONT ORD . |....12/29/2022 ... |TD AMERITRADE ... ,193.000 |.. ....0
65339F-10-1 ......... NEXTERA ENERGY ORD . ....06/03/2022 ... |Various ....160.000 |.. ....0
654106-10-3 ......... NIKE CL B ORD ....08/01/2022 ... |Strategas Securities LLC ....109.000 |.. .. ....0
655844-10-8 ......... NORFOLK SOUTHERN ORD . ....12/29/2022 ... |TD AMERITRADE ....451.000 |.. ....111,855 |.. ....0
670666-10-4 ......... NVIDIA ORD ....12/29/2022 ... |Various ....802.000 |.. ...168,861 |.. ....0
68389X-10-5 ......... ORACLE ORD ....12/16/2022 ... |Various ....900.000 |.. ....0
695156-10-9 . ..| PACKAGING CORP OF AMERICA ORD . ....12/29/2022 ... | TD AMERITRADE .814.000 |.. .0
70450Y-10-3 . .| PAYPAL HOLDINGS ORD ..... ....11/28/2022 ... |TD AMERITRADE .795.000 |.. . .0
723787-10-7 . ..|PIONEER NATURAL RESOURCE ORD ....12/29/2022 ... | TD AMERITRADE .227.000 |.. .. 53,238 .0
74144T-10-8 ......... T ROWE PRICE GROUP ORD ....12/29/2022 ... | TD AMERITRADE ... ....895.000 |.. ... 108,264 |.. ....0
742718-10-9 ......... PROCTER & GAMBLE ORD .... ....12/07/2022 ... | JP MORGAN SECLRITIES LLC ... ....323.000 |.. ....0
743400-10-3 ......... PROLOGIS REIT ....10/27/2022 ... | JP MORGAN SECURITIES LLC ... ....176.000 |.. ....0
744573-10-6 ......... PUBLIC SERVICE ENTERPRISE GROUP ORD .. ....06/03/2022 ... |Various .. ....970.000 |.. ....0
747525-10-3 ......... QUALCOMM ORD ....11/10/2022 ... |Various .. ...397.000 |.. ....0
75886F-10-7 ......... REGENERON PHARMACEUTICALS ORD . ....12/09/2022 ... |Various .. ....0
770323-10-3 ......... ROBERT HALF INT ORD ....12/29/2022 ... |TD AMERITRADE ... 1,445.000 |.. ....0
78442P-10-6 SLM ORD ....12/29/2022 ... | TD AMERITRADE ... .... 2,956.000 |.. ....0
808513-10-5 . ..| CHARLES SCHWAB ORD . ....06/25/2022 ... |TD AMERITRADE .164.000 |.. . .0
81762P-10-2 . ..| SERVICENOW ORD ... ....12/07/2022 ... |TD AMERITRADE .. 32.000 |.. .. 12,59 .0
82509L-10-7 . .| SHOPIFY CL A SUB V' . ...10/25/2022 ... |TD AMERITRADE .866.000 |.. . 105,729 .0
83088M-10-2 SKYWORKS SOLUTIONS ORD .... ....12/29/2022 ... | TD AMERITRADE ... ....1,183.000 |.. . 111,687 .. ....0
831865-20-9 ......... A O SMITH ORD ... ....12/29/2022 ... | TD AMERITRADE ... ....1,815.000 |.. .. 107,643 |.. ....0
833034-10-1 ......... SNAP ON ORD ....12/29/2022 ... | TD AMERITRADE ... ....0
845467-10-9 ......... SOUTHWSTN ENER ORD .... ....12/06/2022 ... |Various .. ....0
860630-10-2 . ..|STIFEL FINANCIAL ORD . ....12/29/2022 ... | TD AMERITRADE .874.000 |.. .0
872590-10-4 . ..| T MOBILE US ORD ....11/29/2022 ... |Various .748.000 |.. .0
87612E-10-6 . ..| TARGET ORD .. ....11/17/2022 ... |Various .. .182.000 |.. .0
88160R-10-1 ......... TESLA ORD .... ....12/29/2022 ... | TD AMERITRADE ....227.000 |.. ....0
882508-10-4 ......... TEXAS INSTRUMENTS ORD ... ....12/29/2022 ... |Various ....900.000 |.. ....0
882681-10-9 ......... TEXAS ROADHOUSE ORD ....12/29/2022 ... |TD AMERITRADE ...572.000 |.. ....0
883556-10-2 ......... THERMO FISHER SCIENTIFIC ORD .. ....03/03/2022 ... | COWEN AND COMPANY LLC ... .. ....0
885160-10-1 ......... THOR INDUSTRIES ORD ....12/29/2022 ... |TD AMERITRADE ....649.000 |.. . ....0
88579Y-10-1 ....12/29/2022 ... | TD AMERITRADE ... ...881.000 |.. ... 112,238 |.. ....0
898320-10-9 ......... TRUIST FINANCIAL ORD ... ....06/03/2022 ... | SIDCO/ITG INC. eeerrneeeeieenne e e e e eeeie e e e eeene e e e e eenn s e e e eennn s e e e eennnneeeeennnnnneeeennnnnsseesennnnneeeeennn |eonnnnneeeennnnnneeeennnnns 102000 |oiiiiiiiinii s 3,450 |.. ....0
902494-10-3 TYSON FOODS CL A ORD .... ....12/29/2022 ... | TD AMERITRADE ... ....110,205 |.. ....0
902973-30-4 . .. | US BANCORP ORD ...... ....12/29/2022 ... |TD AMERITRADE .. .. 55,730 .0
907818-10-8 . ..|UNION PACIFIC ORD ..... ....12/29/2022 ... | TD AMERITRADE .517.000 |.. 110,659 .0
911312-10-6 . .| UNITED PARCEL SERVICE CL B ORD ....12/29/2022 ... |TD AMERITRADE .308.000 |.. . 55,532 .0
91324P-10-2 . .. |UNITEDHEALTH GRP ORD ... ....12/19/2022 ... |Various .. .335.000 |.. 172,786 .0
92343V-10-4 . .. | VERIZON COMMUNICATIONS ORD ....12/19/2022 ... |Various .8,041.000 |.. . 357,433 .0
928260-83-9 ......... VISA CL A ORD ....12/29/2022 ... |Various .. ....1,032.000 |.. ...216,204 |.. ....0
942622-20-0 ......... WATSCO ORD ....12/29/2022 ... | TD AMERITRADE ... ....204.000 |.. ....0
949746-10-1 ......... WELLS FARGO ORD .. ....04/08/2022 ...|TD AMERITRADE ... ....414.000 |.. .. ....0
959802-10-9 ......... WESTERN UNION ORD ....12/29/2022 ... | TD AMERITRADE ... ....7,916.000 |.. ....112,855 |.. ....0
969904-10-1 ......... WILLIAMS SONOMA ORD .. ...12/29/2022 ... [TD AMERITRADE ... 975.000 |.. .. 111,289 |.. .0
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974637-10-0 WINNEBAGO INDS ORD . ...12/29/2022 .. | TD AVERITRADE +...950.000 |.. 0
G1151C-10-1 . ..| ACCENTURE CL A ORD . 10/17/2022 ... |Various ....... .149.000 |.. .0
629183-10-3 ......... | EATON ORD ....... 09/26/2022 .. | EVERCORE GROUP LLC .. 69.000 .0
G5960L-10-3 . .| MEDTRONIC ORD . 12/13/2022 ... |TD AMERITRADE .. ..71.000 .0
G5960L-10-3 . ..|MEDTRONIC ORD . 12/29/2022 ... |TD AMERITRADE . 1,347.000 .0
H2906T-10-9 . ..| GARMIN ORD ..... 12/29/2022 ... |TD AMERITRADE .597.000 |.. .0
N53745-10-0 ......... LYONDELLBASELL [NDUSTRIES CL A ORD ... Y ....12/29/2022 ... | TD AMERITRADE ... ...648.000 |.. .0
N6596X-10-9 ......... NXP_SEMICONDUCTORS ORD ... eeessuuueseeennnusaseeeeenmseeeeennssesennssasseennnsneseennnnsseeennnnaseeennnnnnss ...12/29/2022 ... | TD AMERITRADE 323.000 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 0
00141A-58-6 ......... INVESCO FLTG RT ESG Y ....03/08/2022 ... | TD AMERITRADE ... ... 2,002.959 |.. ....0
025072-81-0 ......... AMER CENT:FOCUSED DYN GR .. ....01/25/2022 ... | TD AMERITRADE ... ..(1,645.000)|.. ....0
02508J-70-5 AMER CENT:SHT DUR | ....03/08/2022 ... | TD AMERITRADE ... 747.871 |.. ....0
055801/-84-1 . .| BNY MELLON CORE PLUS | . ....12/29/2022 ... | TD AMERITRADE ..112,241.082 |.. . 1,138,555 .0
09260B-38-2 . ..| BLACKROCK: STR INC OPP | ....08/05/2022 ... |TD AMERITRADE 522,122 .0
128119-88-0 . ..| CALAMOS:MKT NEUT INC | . ....03/08/2022 ... |TD AMERITRADE 7,721 .0
256210-10-5 . ..| DODGE & COX INCOME | . ....01/11/2022 ...|TD Ameritrade 6,914 .0
315807-86-7 . ..|FIDELITY ADV BAL INST ....01/25/2022 ... |Various ..... 4,024 .0
46090E-10-3 ......... INVESCO QQQ TRUST 1 ....11/01/2022 ... |TD AMERITRADE ..(761)].. ....0
46138J-61-9 ......... INVESCO RUSSEL 1000 DM ... ....02/04/2022 ...|TD AMERITRADE ... ... (131,877)].. ....0
464287-15-0 ......... ISHARES: CORE S&P TOT USM .. ....11/01/2022 ...|TD AMERITRADE ... ....0
464287-23-4 ......... ISHARES:MSCI EM NKTS ... ....02/04/2022 ... | TD AMERITRADE ... ..(1,361.000)|.. ....0
464287-88-7 ......... ISHARES: S&P SC 600 GRO . ....02/04/2022 ...|TD AMERITRADE ... (878.000)|.. ....0
464288-68-7 ......... ISHARES:PREF AND INC SEC .. ....03/08/2022 ... |Various .. (8,558.000)].. . ....0
464288-88-5 ......... ISHARES:MSCI EAFE GRO ..... ....01/25/2022 ... |TD AMERITRADE (610.000)|.. ....(66,295)].. ....0
464356-10-2 ......... ISHARES : CONVERT IBLE BOND .. ....11/01/2022 ... |TD Ameritrade ...(208.000)|.. ....(19,679)].. ....0
81369Y-80-3 . ..| SEL SECTOR:TECH SPDR . ....03/08/2022 ... |Various .. ...(196.000)|.. . (26,535).. .0
921908-84-4 . .| VANGUARD DIV A | ETF . ....01/25/2022 ... |Various (2,116.000)|.. (349,536)|.. .0
921943-85-8 . .. | VANGUARD DEV MKT ETF . ....01/25/2022 ... |Various .. (3,583.000) .. (183,264)|.. .0
922908-62-9 ......... VANGUARD MD-CP | ETF . ...02/04/2022 ... [TD AMERITRADE (315.000)).. .. (79,569)].. ....0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 214,014 0
025072-81-0 . ..| AMER CENT:FOCUSED DYN GR ....01/25/2022 ... | TD AMERITRADE . 1,645.000 |.. .135,913 .0
46090E-10-3 . .| INVESCO QQQ TRUST 1 ..... ....11/01/2022 ... |TD AMERITRADE ... 2.000 |.. ... 761 .0
46138J-61-9 ......... INVESCO RUSSEL 1000 DM ... ....12/19/2022 ... |Various ...11,862.000 |.. ....566,040 |.. ....0
464287-15-0 ......... ISHARES: CORE S&P TOT USM ....10/25/2022 ... |Various ....7,036.000 |.. ....676,181 |.. ....0
464287-23-4 ......... ISHARES:MSCI EM NKTS ... ....08/05/2022 ... |TD AMERITRADE ... 7,238.000 |.. ... 340,307 |.. ....0
464287-50-7 ......... |SHARES: CORE S&P MD-CP . ....03/01/2022 ... | TD AMERITRADE ... ....0
464287-69-7 ......... ISHARES: US UTL ETF ....12/29/2022 ... | TD AMERITRADE ... ....0
464287-88-7 ......... ISHARES: S&P SC 600 GRO ... ....10/25/2022 ... | TD AMERITRADE ... ....0
464288-88-5 ......... ISHARES:MSCI EAFE GRO ....01/25/2022 ... | TD AMERITRADE ... ....0
46429B-65-5 ......... ISHARES : FLOATING RT BOND .. ....05/25/2022 ... | TD AMERITRADE ... .... 3,407.000 |.. ....0
464356-10-2 . .. | ISHARES: CONVERT IBLE BOND ....11/01/2022 ... |TD Ameritrade .208.000 |.. .0
81369Y-20-9 . ..| SEL SECTOR:H CARE SPOR . ....12/29/2022 ... |Various .. .1,766.000 |.. .0
81369Y-60-5 . ..| SEL SECTOR:FINL S SPDR . ....12/07/2022 ... |TD AMERITRADE .5,856.000 |.. .0
81369Y-80-3 ......... SEL SECTOR:TECH SPDR ....10/25/2022 ... |Various ....4,136.000 |.. ....0
921908-84-4 ......... VANGUARD DIV A | ETF . ....10/25/2022 ... |Various ....5,937.000 |.. ....0
921909-76-8 ......... VANGUARD TOT | S ETF . ....03/08/2022 ... |TD AMERITRADE ... 1,647.000 |.. ....0
921943-85-8 . .. | VANGUARD DEV MKT ETF . . |....04/27/2022 ... |Various ..10,174.000 |.. ....0
922908-55-3 .. .. | VANGUARD RE IDX ETF .. I ....03/01/2022 ... |TD AMERITRADE . .0
922908-62-9 ......... VANGUARD MD-CP | ETF ... iiiuuiniiiiiuunniiiiituiniesietuti s e s s eesii s e s s eeasis s eseeeesnnssessessnnnesseesnnnsssseesnnns | connnneeenennnnn B (<Y 0 T AP PP 1,935.000 fooiiiiiinnniiiiiiiinnnns 453,579 [.oiiiiiiiiiiiiiiiiiiis i 0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 5,702,278 XXX 0
5989999997. Total - Common Stocks - Part 3 16,199,845 XXX 0
5989999998. Total - Common Stocks - Part 5 11,971,821 XXX 0
5989999999. Total - Common Stocks 28,171,667 XXX 0
5999999999. Total - Preferred and Common Stocks 30,202,206 XXX 0
6009999999 - Totals 81,967,637 XXX 68,952
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38381E-UB-2 .. | GNR 2022-013 AE = OMBS ....evvviiviinnniieiiinnnn | s ..12/01/2022 . |Paydown ....eeunivviinnnnsforriiiiinniiiii e 30,218 [.oeeiiininnnns 30,218 |vevennnnnns 29,729 [oeeiiiiiiiiis [ [N N 489 e [V O 489 [t [V PR 30,218 |..oeviiiiinnnns [V O [V (U A 227 |..09/16/2054 .
MERRILL LYNCH FIXED
912828-3U-2 ...|UNITED STATES TREASURY ..11/17/2022 .| INCOME .. 2,160,000 0 .0 ..01/31/2023 .
912828-G3-8 .. |UNITED STATES TREASURY .. ..11/01/2022 .| Adjustment ... 0 0 L0 0 ..11/15/2024 .
912828-M4-9 .. |UNITED STATES TREASURY .. ..10/31/2022 . |Maturity @ 100.00 . 450,000 |.. . 453,615 |.. L0 0 ..10/31/2022 .
912828-SF-8 .. |UNITED STATES TREASURY ..02/15/2022 . |Maturity @ 100.00 .. 350,000 .. 354,529 0. 0. ..02/15/2022 .
912828-T9-1 .. |UNITED STATES TREASURY ..11/01/2022 .| Adjustment 0 .0 ..10/31/2023 .
912828-V7-2 .. |UNITED STATES TREASURY ..01/31/2022 . |Maturity @ 100.00 .. . ... 860,000 ....858,007 0. . . 860,000 |.... 0. ..01/31/2022 .
912828-XW-5 .. |UNITED STATES TREASURY ..06/30/2022 . |Maturity @ 100.00 450,000 |... 450,000 |............ 462,512 L0 ..(3,461)[... 450,000 |.... .0 ..06/30/2022 .
912828-YW-4 .. |UNITED STATES TREASURY ..eeveeneeeeienneeeecennn e ..12/15/2022 . |Maturity @ 100.00 ..1,000,000 ......... 1,029,730 0. (14,317)|... .1,000,000 |.... 0. .. 12/15/2022 .
912828-22-9 .. |UNITED STATES TREASURY .....evvvvvrivvnnnniiriinnn | eeeens ..11/01/2022 .| Adjustment ........ooeeeii]vrinninnniiiiiinns o O [ [V 0 [ N 172 | O el 172 [ 0 | [ 0 ..01/15/2023 .
NOMURA SECURITIES
912828-2D-5 .. |UNITED STATES TREASURY .....evvvvvrivvnnniirriinnn | eeeens ..02/07/2022 .| INTERNATIONAL ...oovvvvnn|oerennnnniecninnins Jovnineneens 199,023 [....eeeeen 200,000 f.eunnnnnene 201,836 |...ccvvnnnns 200,756 [.ooeevienennnnnns (U RN [ P [ O 7 R [V PO 200,793 [...ccevvnnnnnnns 0 ..03/15/2023 .
912828-2G-8 .. |UNITED STATES TREASURY ...eeeeeirieervvnnnneecens s oo 03/31/2022 . |Maturity @ 100.00 ...... eeeeeemieeeeemnnns Jounnnnnns 1,150,000 |.......... 1,150,000 ......... 1,153,732 |......... 1,150,730 [.oevvnnneiaenes (O AT V)] TN (U T [RE)] T [V PO 1,150,000 [....ooeeeennnnns 0 ..03/31/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 6,641,049 6,650,218 6,682,695 6,638,065 0 (17,680) 0 (17,680) 0 6,650,114 0 XXX
052397-GI-0 .. |AUSTIN TEX | ....... |..09/01/2022 .|Maturity @ 100.00 ...... | ................................. 200,000 [-eeeennnnnnns 200,000 [...oeeeeeee 226,856 |............ 203,785 |..euuiiaeeennnns (U [RIEL)] [V N (3,785) |- eeevrnnnaaaees [V P 200,000 |eeeeuuiiiaenes 0 ..09/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 200,000 200,000 226,856 203,785 0 (3,785) 0 (3,785) 0 200,000 0 XXX
3132DN-DB-6 ...|FH SD0998 - RMBS ... ..12/01/2022 .| Paydown ... ....19,216 |... .. 19,216 0. .0 0. ..04/01/2052 .
3132DV-32-6 .. |FH SD8016 - RMBS ... ..12/01/2022 . | Paydown ... ....82,391 |... ...82,391 0 .0 .0 ..10/01/2049 .
3132XC-RY-3 ...|FH G67703 - RMBS .... ..12/01/2022 .| Paydown ... L. 72,542 (... ...12,542 0. .0 0. ..04/01/2047 .
31335B-XF-8 .. |FH G61578 - RMBS ... ..12/01/2022 . | Paydown ... ....59,246 |... 0 .0 .0 ..08/01/2048 .
3133KT-2C-3 ...|FH RBO771 - RMBS ... ..12/01/2022 .| Paydown ... .. 16,641 |... 0. .0 0. ..02/01/2042 .
3133L8-CR-4 ...|FH RC1880 - RMBS . ..12/01/2022 . | Paydown . . 235,374 |.. L0 . (6,492) .0 0 ..03/01/2036 .
3136AW-7J-0 .. |FNA 2017-M8 A2 - CMBS ..12/01/2022 .| Paydown . . 100,850 |.. .0 L0 .. 2,490 .0 0 ..05/25/2027 .
3137F3-X4-1 .. |FHR 4764 XV - CMO/RMBS .. ..03/156/2022 . | Paydown . . 154,052 |.. . 153,858 L0 .. 194 .0 0 ..03/16/2031 .
31397S-5N-0 ...|FNR 2011-43 B - CMO/RMBS ..12/01/2022 .| Paydown . ...64,338 |.. L0 (100) .0 0 ..05/25/2031 .
3140J9-CT-6 .. | FN BM4581 - RMBS ... ..12/01/2022 . | Paydown . ...94,052 |.. L0 ..3,014 .0 . N 0 ..09/01/2033 .
31400G-AJ-6 .. |FN CA8108 - RMBS .... ..12/01/2022 .| Paydown ... .. 148,060 0. e (5,138) |... .0 . 148 060 |.... 0. ..12/01/2050 .
3140X7-7H-6 .. | FN FM4495 - RMBS .... ..12/01/2022 . | Paydown ... 0 . (3,437) ... .0 ...93,809 |[.... .0 ..10/01/2050 .
3140X8-6N-2 .. | FN FM5376 - RMBS ... ..12/01/2022 .| Paydown ... 0. ..(7,659) ... .0 0. ..01/01/2036 .
3140XH-4E-4 .. | FN FS2620 - RIBS .... ..12/01/2022 . | Paydown ... 0 . .0 .0 ..08/01/2052 .
31418D-04-7 .. | FN MA4074 - RMBS ... ..12/01/2022 .| Paydown ... . 0. ... (2,850) |... .0 0. ..07/01/2035 .
31418D-U4-2 ...|FN MA4202 - RIBS .... ..12/01/2022 . | Paydown ... ... 113,780 ... 115,717 0 . (1,522) ... .0 .0 ..12/01/2040 .
31418D-U8-3 .. | FN MA4206 - RMBS ... ..12/01/2022 .| Paydown ... .... 149,889 .... 155,967 0. (4727 |... .0 0. ..12/01/2035 .
31418D-VB-5 .. | FN MA4209 - RIBS .... ..12/01/2022 . | Paydown ... .... 102,851 .... 103,863 0 .. (928))... .0 .0 ..12/01/2050 .
31418E-M8-0 .. | FN MA4882 - RNBS . ..12/01/2022 . | Paydown .. .. 40,184 .. .. 40,215 |.. L0 .0 . N 0 ..12/01/2037 .
88213A-LS-2 .. | TEXAS A & M NIV REVS ..06/156/2022 . | Maturity @ 100.00 ..... ....660,000[..... ....660,000 |..... .660,000 |. .. 0. .0 .660 000 |.... .. 0. ..05/15/2022 .
0909999999. Subtotal - Bonds U.S. Special Revenues 2 645,361 2,645,361 2,683,573 2,441,579 0 0 2,645,361 0 XXX
00037B-AB-8 .. | ABB FINANCE (USA) INC ......ovvvvmmmnininnnnnnnns ..05/08/2022 . |Maturity @ 100.00 .. ...225,000 |... .... 225,000 .... 226,889 0 .0 .0 ..06/08/2022 .
02377L-AA-2 .. | AMERICAN AIRLINES 2019-1 PASS THROUGH TR ..08/15/2022 . | Paydown ... 27,144 .27, 144 (.. L. 27,144 |.. L0 .0 0 ..08/15/2033 .
02582J-HL-7 .. | AMXCA 2017-7 A - ABS .... ..10/17/2022 .| Various .... .500,000 |.. . 486,563 |.. L0 .0 0 ..05/15/2025 .
035242-AP-1 ...| ANHEUSER-BUSCH INBEV FINANCE INC . ..02/09/2022 .|Call @ 100.00 .600,000 |.. 587,418 |.. L0 .0 0 ..02/01/2026 .
10373Q-AL-4 .. | BP CAPITAL MARKETS AMERICA INC ....ccvvvenvvees [erenenn |n 08/24/2022 .|Call @ 100.00 ... 600,000 ...586,146 0 .0 .0 ..06/10/2023 .
126650-BV-1 .. | CVSPAS 2010 CTF - ABS ... ..12/10/2022 .| Paydown .. 0. .0 0. ..01/10/2033 .
14041N-FP-1 .. | COMET 2017-5 A - ABS .... ..03/28/2022 .| BARCLAYS CAPITAL .... .... 500,000 .... 505,430 .506,163 |.. 0 .0 .0 ..07/15/2027 .
161571-FQ-2 .. | CHAIT 2012-7 A - ABS . ..09/15/2022 . | Various .. 450,000 ... 434,443 L 447 173 |.. 0. .0 0. ..09/16/2024 .
20826F-AQ-9 .. | CONOCOPHILLIPS CO ..05/11/2022 .| Call @ 100.00 .. ... 835,520 . 809,997 |.. 0 .0 L0 (100,231) . ..03/156/2026 .
210717-AB-0 .. | CMRS 2014A A2 - ABS ... ..11/01/2022 .| Paydown ... .. 89,921 [.. 0. .0 0. 0 L0 )... ..11/01/2025 .
254683-BX-2 .. | DCENT 2017-2 A - ABS .. ..01/156/2022 .| Various .... ,228,388 1,237,898 |.. 0. 0. 1 238 000 |.... .0 .. 0. ..07/15/2024 .
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26444B-AA-2 .. |DUK A AT = ABS ...viiiiiiiiiiiiii e ..07/01/2022 .| Paydown ... ....068,864 |... .. 68,864 .. 68,864 |.. 0 .0 ..07/01/2028 .
314353-AA-1 .. | FEDERAL EXPRESS CORPORATION 2020-1 PASS ..08/20/2022 . | Paydown . . 53,473 ...53,473 .. . . 53,473 L0 0 ..08/20/2035 .
316773-CL-2 .. |FIFTH THIRD BANCORP ... ..02/13/2022 .| Call @ 100.00 .400,000 |.. .401 600 |.. . 400,056 L0 . N 0 ..03/15/2022 .
34531F-AA-1 .. | FORDR 2017-REV1 A - ABS . ..02/15/2022 . |Paydown ....... .500,000 |.. . 489,297 |.. . 499,609 L0 . 500,000 |. 0 ..08/15/2028 .
345397-XZ-1 .. | FORD MOTOR CREDIT COMPANY LLC .. ..06/21/2022 .| Call @ 100.00 .. .... 500,000 .... 476,565 . 493,281 |.. 0 ..495,599 |.... .0 ..05/04/2023 .
377372-AL-1 .. | GLAXOSMITHKLINE CAPITAL INC ... ..08/31/2022 .|Call @ 100.00 ... 250,000 .... 254,388 . 253,272 |.. 0. ..251,689 |.... 0. ..05/15/2023 .
406216-BG-5 .. | HALLIBURTON CO ..02/23/2022 .| Call @ 100.00 .... 302,000 .... 302,362 0 ..302,206 |.... .0 .. 11/15/2025 .
41284N-AC-4 ...|HOMOT 2021-A A3 - ABS ..12/15/2022 .| Paydown .... 285,929 .... 285,862 0. ..285,929 |.... 0. ..04/15/2026 .
458140-AM-2 .. | INTEL CORP R ..12/156/2022 . |Maturity @ 100.00 .. ... 200,000 .. 197,554 0 . 200,000 |.... .0 .. 12/15/2022 .
46655V-AB-8 .. | JPMMT 228 A2 - CMO/RMBS ...oeeeeeieeieiieeeeeen | s ..12/25/2022 . | Paydown ... 0. ...46,85 |.... 0. ..01/25/2053 .
477164-AA-5 .. | JETBLUE AIRWAYS CORPORATION 2020-1 PASS .....[....... ..11/16/2022 . | Paydown ... 0 L. 32,718 ... .0 ..05/15/2034 .
49271V-AH-3 .. |KEURIG DR PEPPER INC ...eeeevreeeieeimniiieeeeens [ ..04/22/2022 . |Call @ 100.00 0. ..304,000 |.... 0. ..05/25/2025 .
55336V-AQ-3 ...|MPLX LP .......... ..09/15/2022 .| Call @ 100.00 .. L0 ..399,219 |. 0 ..03/15/2023 .
585055-BS-4 ...| MEDTRONIC INC ..... ..06/01/2022 .|Call @ 100.00 .. L0 ..156,5% |. 0 ..03/15/2025 .
65330K-BG-4 .. | NEXTERA ENERGY CAPITAL HOLDINGS INC ..01/01/2022 .| Call @ 100.00 ...coevnvvee]ovrmmmnnnnnrrinnninns fovvenrereiiiiinnes 2 [ N .. L0 0 ..04/01/2024 .
68784C-AE-2 .. | 0SCAR 181 A4 - ABS ..12/10/2022 .| Paydown .... 545,410 .... 564,669 0. 0. ..05/12/2025 .
TA710T-AA-6 .. |PCG 2021-A AT = ABS ...oovviriiiiiiiiiiiinieeens [ s ..07/16/2022 . | Paydown ... .. 103,516 .. 103,515 0 .0 ..07/15/2031 .
75409X-AA-4 .. | RATE 21HB1 A1 - CMO/RVBS .. ..12/25/2022 . | Paydown ... 0. 0. .. 12/25/2051 .
75458J-AA-5 .. | RAYCSC 2022 A1 - ABS ....... ..12/01/2022 . | Paydown ... 0 .0 ..12/01/2032 .
78433L-AA-4 .. | SCE RECOVERY FUNDING LLC .. ..11/15/2022 .| Paydown ... 0. 0. ..11/15/2033 .
MERRILL LYNCH FIXED
78448T-AG-7 .. | SMBC AVIATION CAPITAL FINANCE DAC C ..03/07/2022 .| INCOME . 750,000 |.. 748,148 |.. .0 0 ..10/15/2026 .
81748R-AB-3 .. | SEMT 2020-4 A2 - CMO/RMBS ... ..12/01/2022 . | Paydown . . 147,902 |.. .148,8% |.. .0 0 .. 11/25/2050 .
857477-BL-6 .. | STATE STREET CORP ...eeveeeeeieneieeeeennnieeees [ .03/30/2022 .|Call @ 100.00 .. ... 240,000 ... 240,000 . 240,000 |.. .0 0. ..03/30/2023 .
87164D-QS-2 .. | SYNOVUS BANK . ..02/10/2022 .| Call @ 100.00 .... 500,000 .... 501,475 .500,082 .. .0 .0 ..02/10/2023 .
91159J-AA-4 .. | US BANCORP ... ..06/15/2022 .| Call @ 100.00 ... 200,000 .... 209,308 .0 0. ..07/15/2022 .
91824N-AC-6 .. |UIM 211 A3 = CMO/RMBS .......eevvvvnniiviiinnnnns [ eees ..12/01/2022 . | Paydown ... ... 131,401 .... 131,688 .0 .0 ..08/26/2051 .
91913Y-AY-6 .. | VALERO ENERGY CORP ....eeveneeeeenniaeeeeemnines [ oo ..09/13/2022 . |Various .... ... 550,000 .... 549,593 .0 0. ..04/15/2025 .
92347Y-AA-2 .. | VZOT 2019-A ATA = RMBS .....oovvniviiiininieees [ eeees ..07/21/2022 . | Paydown ... 127,826 .... 127,800 .0 .0 ..09/20/2023 .
92826C-AC-6 .. |VISA INC ..eeeeeeeeeeeeeeeeee e eeee e eeeennn | s ..12/14/2022 . |Maturity @ 100.00 .. ... 600,000 .... 589,104 s .0 0. .. 12/14/2022 .
92890N-AU-3 ...| IFRBS 2012-C10 A3 - CMBS ..11/22/2022 .| Paydown ... ..1,900,000 ......... 1,923,156 1,921,507 |.. . .0 .0 .. 12/15/2045 .
95002K-AE-3 .. | IFMBS 2020-1 A5 - CMO/RVBS ..12/01/2022 .| Paydown . .. 96,846 |.. 978 [ 0 .. ... (272) .0 0 L0 . .. 12/27/2049 .
950038-AA-0 .. | IFMBS 205 A1 - CMO/RMBS . |eeeenl 1270172022 . | Paydown ... .. ... 190,781 1..... L. 192,212 ... (R 0 [ (1,484)) O L (1,484) ... .0 .. 0. 32,223 |........... 32,223 |... , ..09/26/2050 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 14,766,574 14,695,109 14,779,781 14,210,116 (33,054) 0 0 (77,561) (77,561) 338,477 XXX
464287-17-6 .. | ISHARES: TIPS BD ETF ..02/10/2022 .| TD AMERITRADE 1,257,231 |... L1 R 1,302,995 ..1,315,256 |.. ...(12,261) |... .0 L0 . (45,764)[....
464288-62-0 .. | ISHARES:BRD USD 1G CP BD ..03/08/2022 .| TD AMERITRADE .. 618,087 0 .657,920 |.. .651,166 ..6,754 .0 0 (39,832)[.
46429B-74-7 .. | ISHARES:0-5 TIPS BD ETF . ..11/14/2022 .| TD AMERITRADE .. . 47,600 0 .0 .0 .0 0 .(3,302)[.
464311-50-7 .. | ISHARES:BR SH MAT BD .. ..12/16/2022 .| TD AMERITRADE .. .64,7% 0 .0 .0 .0 0 ...56 |
92206C-40-9 ...| VANGUARD ST CORP BD ETF . ..03/10/2022 .| TD AMERITRADE .. 4,710 0 .0 .0 .0 0 (126)].
92206C-77-1 .. | VANGUARD MTG-BK DX ETF ...eevveueiierinniannes | oeneens ..03/08/2022 .| TD AMERITRADE 840,002 |... ...0 . 862,719 |.. .. .. 4,579 |... .0 .0 .. . (27,296).........
1619999999 Subtotal - Bonds - SVO Identlfled Funds 2,832,426 0 2,948,690 2,829,141 0 (928) 0 2 948 690 0 (116,264) (116,264), 10 274 XXX
2509999997. Total - Bonds - Part 4 27,085,410 24,190,687 27,321,595 26,322,686 (61,991) 0 (62,920) 0 27,175,116 0 (202,891) (202,891) 457,127 XXX
2509999998. Total - Bonds - Part 5 9,736,704 0 10,213,821 0 0 0 0 0 0 10,213,821 0 (477,117) (477,117)] 217,657 XXX
2509999999. Total - Bonds 36,822,114 24,190,687 37,535,416 26,322,686 (928), (61,991) 0 (62,920) 0 37,388,937 0 (680,008) (680,008) 674,784 XXX
464288-68-7 | ISHARES:PREF AND INC SEC ....ccevviivivnnnnnnnns | ......... 12/16/2022 .|TD AMERITRADE ............ | ........ 12,632.000 |...oovnnnens 405,673 [....oovvvvnnnnnns 0.00fenns 470,908 |............ 479,429 |.......... (26,490))..eeeeeeeennen.s [ (U (26,490) [.oooeeiiiinnnn [/ IO 470,908 |...eoviiiiinnns 0eeeeee. (65,235)].......... (65,235))..0eeeeeeees 15,852 [.cceeees aennnls
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 405,673 XXX 470,908 479,429 (26,490), 0 0 (26,490) 0 470,908 0 (65,235) (65,235) 15,852 XXX
4509999997. Total - Preferred Stocks - Part 4 405,673 XXX 470,908 479,429 (26,490), 0 0 (26,490) 0 470,908 0 (65,235) (65,235) 15,852 XXX
4509999998. Total - Preferred Stocks - Part 5 92,964 XXX 96,703 0 0 0 0 0 0 9,703 0 (3,739) (3,739), 1,638 XXX
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4509999999. Total - Preferred Stocks 498,637 XXX 567,611 479,429 (26,490), 0 0 (26,490) 0 567,611 0 (68,974) (68,974), 17,490 XXX
CREDIT SUISSE, NEN YORK
00206R-10-2 ... | ATAT ORD ...ovvvvivrnnnnieiiiiiieeeceeiie e ecnnns [ eeeees ..08/11/2022 . [ (CSUS) ..vvvvvvvnnnnnnnnnnns |eeeeeeeees 760.000 [..evveeennen 13,718 | oo 15,316 o0 [ 0 (1,598)
002824-10-0 ...| ABBOTT LABORATORIES ORD . ..07/25/2022 . |Various .... ...392.000 |... .een (5,394)).... ...(6,763)|...
00287Y-10-9 ...| ABBVIE ORD ..12/09/2022 . |Various .... .. (4,289)|....
00724F-10-1 ... ] ADOBE ORD ...evveeeeeeernnieeeeennnieeeeeennnaeeee [ ceeeees ..06/13/2022 .| Various .
00751Y-10-6 ...| ADVANCE AUTO PARTS ORD .. ..12/16/2022 .| TD AMERITRADE .. 7.000
007903-10-7 ... | ADVANCED MICRO DEVICES ORD ... ..12/05/2022 . |Various .... 279.000
009158-10-6 ...| AIR PRODUCTS AND CHEMICALS ORD . ..01/18/2022 .| BRIDGE TRADING CO. 249.000
02079K-30-5 ... | ALPHABET CL A ORD ..12/16/2022 .| Various
CREDIT SUISSE, NEW YORK
022095-10-3 ... | ALTRIA GROUP ORD . ..07/22/2022 .| (CSUS) ... 0. .(5,178)]....
023135-10-6 ... | AMAZON COM ORD .... ..12/16/2022 .| Various . .0 24,844 |....
025932-10-4 ... | AMERICAN FINANCIAL GROUP ORD ..12/16/2022 .| TD AMERITRADE .. 0.
026874-78-4 ...| AMERICAN INTERNATIONAL GROUP ORD . ..11/16/2022 .| Various .0
JP MORGAN SECURITIES
03027X-10-0 ...| AMERICAN TOWER REIT ...ovvvivviiiiiiiiiiininees [ eeeeees ..11/18/2022 .| LLC .0
03076C-10-6 ...| AMERIPRISE FINANCE ORD ...cevvvuneeeemnnineeeees e ..11/15/2022 .| Various . 0.
037833-10-0 ...] APPLE ORD ...evvvnniiiiiiiiniiiiiniieceecrnniieees | e ..12/16/2022 .| Various .0
053015-10-3 ... | AUTOMATIC DATA PROCESSING ORD ..12/16/2022 .| TD AMERITRADE .. 0.
05722G-10-0 ...| BAKER HUGHES CL A ORD ... ..10/24/2022 .| BRIDGE TRADING CO. .0
060505-10-4 ...| BANK OF AMERICA ORD ..12/29/2022 . |Various .......... 1,051.000 .(8,906) 0
086516-10-1 ...| BEST BUY ORD . ..12/16/2022 .| TD AMERITRADE .. .26.000 .0 0
09247X-10-1 ... | BLACKROCK ORD ...eevveeeeeeieenieeeeeennieeeeeens [ eeeees ..12/16/2022 .| TD AMERITRADE ....covveeeseemmnnnneeens 4.000 |... L0 .. 0.
JP MORGAN SECURITIES
101137-10-7 ...| BOSTON SCIENTIFIC ORD ..eevvveneeeeennneeeeeens [ eeveee ..04/08/2022 . |LLC ..eeeeeeiiieeeeeeeee | e e 1,230.000 |....ccevnnnnn 55,197 |oueeeeeeeeeeeeeee foeeeeeeiins 46,3% |............. 52,250 |.eeeennnnnn (5,856)]..ueeeeennnnnns [V (V) N (5,856) 0
111337-10-3 ...| BROADRIDGE FINANCIAL SOLUTIONS ORD ........... [..ccee. ..12/16/2022 .| TD AMERITRADE .. ....16.000 |... .0
11135F-10-1 ...| BROADCOM ORD ..12/06/2022 . | Various ....23.000 |... 0.
117043-10-9 ...| BRUNSIICK ORD ..12/16/2022 .| TD AMERITRADE ....30.000 |... .0
12541W-20-9 ... | CH ROBINSON WORLDWIDE ORD .......ceevvuuereeennn [ervenne .12/16/2022 .| TD AMERITRADE .. ..11.000 |... 0.
CREDIT SUISSE, NEW YORK
125720-10-5 ... | CME GROUP CL A ORD eeeeeeeeeeeneeeeeeeeenieeees [ eeeees ..07/22/2022 .| (CSUS) wevveneeeeemnneeee foeeeennins 41.000 0
CREDIT SUISSE, NEW YORK
126408-10-3 ...| CSX ORD .eeeeeeeeimnnneeeeeenneeeeeennneeeeeenen [ eeeenns ..07/22/2022 .| (CSUS) 0
126650-10-0 ...| CVS HEALTH ORD ..10/21/2022 .| Various .0
127097-10-3 ...| COTERRA ENERGY ORD . ..12/16/2022 .| TD AMERITRADE .. 0.
14040H-10-5 ...| CAPITAL ONE FINANCIAL ORD .... ..12/16/2022 .| TD AMERITRADE .0
146229-10-9 ... | CARTERS ORD ..... ..12/16/2022 .| TD AMERITRADE 0
150870-10-3 ...| CELANESE ORD . ..12/23/2022 . |Various . 0
15135B-10-1 ...| CENTENE ORD .. ..10/10/2022 .|Various .... 0
16119P-10-8 ...| CHARTER COMMUNICATIONS CL A ORD .. ..04/29/2022 .| COWEN AND COMPANY LLC .0
166764-10-0 ...| CHEVRON ORD ..12/16/2022 .| Various 0.
17275R-10-2 ...| CISCO SYSTEMS ORD ..12/16/2022 .| TD AMERITRADE .. .0
189054-10-9 ... | CLOROX ORD ..evvveeeeeeennieeeeeen e e e eeeenees [ eeeenns ..12/16/2022 .| TD AMERITRADE 0
CREDIT SUISSE, NEW YORK
191216-10-0 ...| COCA-COLA ORD ...evveeeeeeeennieeeeeennneeeeeeenn [ eeeeenn [n 07/22/2022 .| (CSUS) evvvneeeeeennnnnns 0
194162-10-3 ...| COLGATE PALMOLIVE ORD ......cevvenvrvvrnnnnnninnns [ eeeene ..12/16/2022 .| TD AMERITRADE .0
20030N-10-1 ...] COMCAST CL A ORD ..eevveeeeeeeeeenneeeeeennneeee e ..12/16/2022 .| TD AMERITRADE 0.
219350-10-5 ... | CORNING ORD ..12/16/2022 .| TD AMERITRADE .. .0
22160K-10-5 ...| COSTCO WHOLESALE ORD .. ..07/22/2022 . |Various .... .(7,089)|. .(7,089) 0
22788C-10-5 ... | CROWDSTRIKE HOLDINGS CL A ORD .......cccevevrns fereeennfn 11/07/2022 . Various .... ...(15,570)].... ...(15,570)|... .. 0.
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235851-10-2 ... [ DANAHER ORD
237194-10-5 ... | DARDEN RESTAURANTS ORD
23804L-10-3 ... | DATADOG CL A ORD ....

..12/29/2022 . [Various
..12/16/2022 .| TD AMERITRADE ..

..05/03/2022 . | COWEN AND COMPANY LLC
CREDIT SUISSE, NEW YORK

.120,089 |..........(23,243)[...
.0

.. (4,028)f....

...(23,243) |...
]
..(4,028) ...

...98,840 |....
1,008 |.
...26,963 |....

.(2,599)[...........(2,59))...

244199-10-5 ... [DEERE ORD ......eeveiiiuiiiiiieiiiiiiieeesiiienee [ e ..07/22/2022 .| (CSUS) .. (2,264)f.... ..(2,264) ... <. 1,507 ..
25179M-10-3 ... [ DEVON ENERGY ORD .......eeveeeeiiiiiiieeieiiieeee | s ..12/16/2022 .| TD AMERITRADE .. ....1,090 |....
25278X-10-9 ... [ DIAMONDBACK ENERGY ORD .........ccevvvreemssiunnns | vennee ..12/16/2022 .| TD AMERITRADE ... 1,062 |....

254687-10-6 ... [WALT DISNEY ORD .....ooovemriiiieeeiiiiiieeeeeis | e ..12/19/2022 .| TD AMERITRADE ...10,335 |....

oo ocoocoo

260557-10-3 ... DOW ORD ....eeeeeeeeieiiiieeieeeeeeeeeeeee [ e ..12/16/2022 .| TD AMERITRADE ... 1,062 |....

27579R-10-4 ... |EAST WEST BANCORP ORD . ..12/16/2022 .| TD AMERITRADE . . . . 0 . .0 1136 .

277432-10-0 ... [EASTMAN CHEMICAL ORD ......ceevvvveeeeiiiiiaenas [ e ..12/16/2022 . [ TD AMERITRADE ........ccoefoveeeenunnns 13.000 [ouvveeeeennns L O T LA (VN E [V SO (VN F [V R (U ORI | ) IO 1114 [ 0
JP MORGAN SECURITIES

20444U-70-0 ... [EQUINIX REIT ORD .oouviiiiiieeiiiiieeeeeiiiies [ e .. 11/01/2022 . [LLC ..ovveiiieiiiiii, . , 2368 | 0 i O Lo O e O L 0 el O 1,368 [oveeeiiiiinnns 0

20977A-10-5 ...| EVERCORE CL A ORD
30161N-10-1 ...|EXELON ORD .........
30303M-10-2 ... | META PLATFORMS CL A ORD .
311900-10-4 ... [FASTENAL ORD ...

31428X-10-6 ... | FEDEX ORD ..

....... ..12/16/2022 .| TD AMERITRADE .. ....76. .8, . ... 8, .. . L0 ....8,500 |....
..11/07/2022 . [Various ....
..10/10/2022 . |Various ....
..12/16/2022 .| TD AMERITRADE
..12/16/2022 .| TD AMERITRADE ..
31847R-10-2 ... [FIRST AMERICAN FINANCIAL ORD ..12/16/2022 .| TD AMERITRADE .0 .
37045V-10-0 ... [ GENERAL MOTORS ORD .......eeeevereeeiiiiieeeeeens [ e ..03/17/2022 . | Various ,120.000 ... . . e (2,451)]. . e (2,451) ...
437076-10-2 ... [HOME DEPOT ORD .......cevvvvveriinininneeiiiiienns [ eennes .. 12/29/2022 . |Various .......ccccoeeveinn fornenininnns 191.000 |.....coeeeee 72 U R LGN VAT s (20,172)]-ccecviieeeeen 0 [ 0 | (20,172)
CREDIT SUISSE,
438516-10-6 ... [HONEYWELL INTERNATIONAL ORD ........ccoevvverins | eennnne ..07/22/2022 . [ (CSUS) ...vvvvvnvnnnnnnnnnns
440452-10-0 ... [HORMEL FOODS ORD .... ..12/16/2022 .| TD AMERITRADE ..

452308-10-9 ... | ILLINOIS TOOL ORD ... ..12/16/2022 . | Various
458140-10-0 ... | INTEL ORD .... ..12/16/2022 .| TD AMERITRADE ..
461202-10-3 ... [ INTUIT ORD ... ..05/06/2022 . | Various
46625H-10-0 ... [ JPMORGAN CHASE ORD ... ..12/29/2022 . | Various
478160-10-4 ...| JOHNSON & JOHNSON ORD . ..04/27/2022 .| TD AMERITRADE
482480-10-0 ... [KLA ORD .... ..10/17/2022 . |Various ....
494368-10-3 ... [KIMBERLY CLARK ORD . ..12/16/2022 .| TD AMERITRADE
501044-10-1 ... [KROGER ORD ..12/16/2022 .| TD AMERITRADE
502431-10-9 ... |L3HARRIS TECHNOLOGIES ORD .... ..12/16/2022 .| TD AMERITRADE ..
518439-10-4 ...|ESTEE LAUDER CL A ORD . ..10/31/2022 . | Various
524660-10-7 ... [LEGGETT & PLATT ORD .....ceevvevrreiiiniiinneeiias [ oo ..12/16/2022 .| TD AMERITRADE
CREDIT SUISSE,
532457-10-8 ... [ELI LILLY ORD ...cooviiriiiieiiiiiiiieeeeiiiieen [ e ..07/22/2022 . [ (CSUS) ...vvvvvvvvnnnnnnnnns
534187-10-9 ... [LINCOLN NATIONAL ORD ......cceeriicuummmnarracins [ eennns ..12/16/2022 .| TD AMERITRADE ..

538034-10-9 ... [LIVE NATION ENTERTAINVENT ORD ........cccevvvee|cannnns ..11/07/2022 . | Various
548661-10-7 ...[LOWE'S COMPANIES ORD .......cceriicuuemmnarracinn [ eennns ..12/19/2022 .| TD AMERITRADE
549498-10-3 ... [LUCID GROUP ORD ..... ..11/09/2022 .| TD AMERITRADE ..
552848-10-3 ... |MGIC INVESTMENT ORD ..12/16/2022 .| TD AMERITRADE ..
556269-10-8 ... | STEVEN MADDEN ORD ... ..12/16/2022 .| TD AMERITRADE ..
56418H-10-0 ... | MANPOWERGROUP ORD ..12/16/2022 .| TD AMERITRADE ..
571903-20-2 ... | MARRIOTT INTERNATIONAL CL A ORD ..12/07/2022 . |Various ....
576360-10-4 ... | MASTERCARD CL A ORD ..07/22/2022 . |Various ....
57686G-10-5 ... [MATSON ORD ..12/16/2022 .| TD AMERITRADE ..
594918-10-4 ... [MICROSOFT ORD .. ..12/16/2022 . | Various
CREDIT SUISSE, NEW YORK
595112-10-3 ... | MICRON TECHNOLOGY ORD ........ceeeeeeiiiiunenee [cennnis ..07/22/2022 . [ (CSUS) ..evvvveeeiiiinnnee e, . L3866 | , R4 1 (3,276)|..ceeeeeeeee 0 | O e (3,276) , 0

oo ocooooo

o

o
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609207-10-5 ...| MONDELEZ INTERNATIONAL CL A ORD .. ..12/16/2022 .| TD AMERITRADE ..6,105 ... ... 5,487 |.... .0
617446-44-8 ... | MORGAN STANLEY ORD . ..12/29/2022 .| TD AMERITRADE .. . 49,494 0 .(2,904)(.
629377-50-8 ...|NRG ENERGY ORD . ..12/16/2022 .| TD AMERITRADE 1,019 0 .. (43)].
64110L-10-6 ...|NETFLIX ORD .. ..04/20/2022 .|Various ....... .29,729 0 . (32,775)[.
651639-10-6 ... |NENMONT ORD ....ovvvnviiiiininiiiiiiiiineeecenniins [ eeeeees .12/16/2022 .| TD AMERITRADE .. .. 1,055 |... .0
CREDIT SUISSE, NEW YORK
65339F-10-1 ... | NEXTERA ENERGY ORD . ..07/22/2022 . [ (CSUS) ... 2,447 ... .0
654106-10-3 ...|NIKE CL B ORD ..11/01/2022 .| Various . ..6,247 ... 0.
655844-10-8 ...|NORFOLK SOUTHERN ORD .. ..12/16/2022 .| TD AMERITRADE .. .0 .
67066G-10-4 ... /NVIDIA ORD ...eeneeeeeeneeeeeenne e e eeeneeeeee [ eeeeenn [n 12/16/2022 . |Various 0. 14,544 ...
695156-10-9 ... | PACKAGING CORP OF AMERICA ORD ........eovvvvvnn|ennnnns ..12/16/2022 .| TD AMERITRADE .. .. L0 ... (102)f....
70450Y-10-3 ...| PAYPAL HOLDINGS ORD ....eevvvuneeeemmnneeeeennnn [ eeeees ..07/22/2022 .| Various 110,885 |.. 0. . (83,127)f....
JP MORGAN SECURITIES
717081-10-3 ...|PFIZER ORD eeveeeeeeeeeneeeeeceen e eeceeneees [ s ..10/10/2022 . |LLC .. 56,098 |..........(14,599)|.... ...(14,599) [... 0. (74| (1,74
723787-10~7 ...|PIONEER NATURAL RESOURCE ORD ..12/16/2022 .| Various . 52,053 0 .23,380 |. .23,380
74144T-10-8 ...| T ROWE PRICE GROUP ORD ..12/16/2022 .| TD AMERITRADE .. .0 0 (205)(. (205)
742718-10-9 ...|PROCTER & GAMBLE ORD ..07/29/2022 .| BRIDGE TRADING CO. L0 .. (756)].... .. (756)]...
CREDIT SUISSE, NEW YORK
744573-10-6 ...|PUBLIC SERVICE ENTERPRISE GROUP ORD ..........|..eo... ..07/22/2022 . | (CSUS) .(2,073)[. .(2,073)[.
745867-10-1 ...| PULTEGROUP ORD ........eennnnnens ..02/07/2022 .| Various .
75513E-10-1 ... | RAYTHEON TECHNOLOGIES ORD .... ..08/05/2022 . |Various ....
770323-10-3 ... | ROBERT HALF INT ORD ..12/16/2022 .| TD AMERITRADE ..
78409V-10-4 ... ..09/23/2022 . | Various
78442P-10-6 ... ..12/16/2022 .| TD AMERITRADE
82509L-10~7 ...| SHOPIFY CL A SUB VTG ORD .. ..12/12/2022 .| TD AMERITRADE
828806-10-9 ...| SIMON PROP GRP REIT ORD ......eeeevvmmneeeeemmnnns | ceeees ..04/07/2022 .|Various ....
83088M-10-2 ... SKYWORKS SOLUTIONS ORD .....evvvvvvenneeiiinnnns [ eeeees ..12/16/2022 . |Various ....
831865-20-9 ...|A O SMITH ORD .. ..12/16/2022 .| TD AMERITRADE
833034-10-1 ... | SNAP ON ORD .. ..12/16/2022 .| TD AMERITRADE ..
83304A-10-6 ...| SNAP CL A ORD .. ..10/21/2022 .| TD AMERITRADE
852234-10-3 ... |BLOCK CL A ORD .... ..05/11/2022 . |HILLTOP SECURITIES INC
860630-10-2 ...| STIFEL FINANCIAL ORD ....eeeeevveeeeeeemmineeeee [ ereeenn [n 12/16/2022 . [TD AMERITRADE ............ .
87165B-10-3 ...| SYNCHRONY FINANCIAL ORD ......eevevvvnnnvvvernnnns | eeeeens ..11/16/2022 .| Various .... ... (8,709)).... ....(8,709) ...
88160R-10-1 ...  TESLA ORD ....oeeeeeeeieeeeeeneeeeeeeeneeeeeeen [ eeeeens [on 12/12/2022 . |Various .... ...(18,320)].... ...(18,320) |...
882508-10-4 ...| TEXAS INSTRUMENTS ORD ... ..12/16/2022 .| Various
882681-10-9 ...| TEXAS ROADHOUSE ORD . ..12/16/2022 .| TD AMERITRADE ..
88339J-10-5 ... | TRADE DESK CL A ORD ...eevvnvviiiinnnieiiiiniines e ..11/07/2022 .| Various ........cccoeeeens
CREDIT SUISSE,
883556-10~2 ...| THERMO FISHER SCIENTIFIC ORD ....ccevvvnnvvvenns [ eeenns ..07/22/2022 . [ (CSUS) ...vvvvvvrvnnnnnnnnns
885160-10-1 ...| THOR INDUSTRIES ORD .....oeeeeemeeeeeeeemniieeees [ e ..12/16/2022 .| TD AMERITRADE
88579Y-10-1 ...]3M ORD .evvveniiiiiiiieirciienrceevieeeees [ s ..12/16/2022 .| TD AMERITRADE ..
CREDIT SUISSE, NEN YORK
898320-10-9 ... | TRUIST FINANCIAL ORD .. ..07/22/2022 . | (CSUS)
902494-10-3 ... | TYSON FOODS CL A ORD ..12/16/2022 .| TD AMERITRADE
902973-30-4 ... | US BANCORP ORD . ..12/16/2022 .| TD AMERITRADE ..
907818-10-8 ...|UNION PACIFIC ORD ... ..12/16/2022 .| TD AMERITRADE ..
911312-10-6 ...| UNITED PARCEL SERVICE CL B ORD ... ..12/16/2022 .| TD AMERITRADE
91324P-10-2 ... | UNITEDHEALTH GRP ORD .. ..12/29/2022 . |Various ....
91913Y-10-0 ...| VALERO ENERGY ORD .......eeevvvvenivvvinnnnnnnnnnns [eeeeenn [0 12/16/2022 . Various ....
92343V-10-4 ... | VERIZON COMMUNICATIONS ORD ......eeevrvumarreeee | onnees ..12/29/2022 .| TD AMERITRADE ............]-eceer---...806.000 J.........e. 80,961 fooeeeennnnniiiiiins o 36,672 [ O e O e O i O
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S'vi3

925815-10-2 ... [VICOR ORD ....... ..02/04/2022 .| TD AMERITRADE ...161.000 |... 20,444 |.. .. (3,132)f.... .. (3,132) ... L 17,312 ) 0 (2,332) e (2,332)]..
92826C-83-9 ... [VISA CL A ORD .. ..12/16/2022 .| TD AMERITRADE . 19.000 .0 ] .3,90 |. 0

929089-10-0 ... [VOYA FINANCIAL ORD . ..11/15/2022 . |Various .... 170.000 -(2,707)f. .(2,707) .8,566 |. 0

942622-20-0 ... [WATSCO ORD ......... ..12/16/2022 .| TD AMERITRADE 1,827 | 0

949746-10-1 ... [WELLS FARGO ORD .. ..12/29/2022 .| TD AMERITRADE ...29,086 |.... 0

959802-10-9 ... [ WESTERN UNION ORD ..12/16/2022 .| TD AMERITRADE ... 2,193 |.... 0.

969904-10-1 ... [ WILLIAMS SONOMA ORD ... ..12/16/2022 .| TD AMERITRADE ... 2,189 |.... 0

974637-10-0 ... | WINNEBAGO INDS ORD ... ..12/16/2022 .| TD AMERITRADE .. [T I &7 T 0.

G06242-10-4 ... [ATLASSIAN CL A ORD .... ..07/22/2022 . | Various 0

G1151C-10-1 ... | ACCENTURE CL A ORD ..12/16/2022 . |Various .........ccccc...
CREDIT SUISSE, NEW YORK
G29183-10-3 ... | EATON ORD ....eoeriiuiiiiieiiiiineee e Coveres ..07/22/2022 . | (CSUS) ...evvvreeiaiiiannns
JEFFERIES & CO INC, NEW
..09/23/2022 . | YORK
..12/16/2022 . [Various .
..07/22/2022 . |Various ....

..12/16/2022 .| TD AMERITRADE
..12/16/2022 .| TD AMERITRADE ..
..12/16/2022 .| TD AMERITRADE .
CREDIT SUISSE, NEW YORK

o

0 forieeannns (1,522)

o

G46188-10-1 ...| HORIZON THERAPEUTICS PUBLIC ORD ..
G5960L-10-3 ... | MEDTRONIC ORD ..............

(GBY94E-10-3 ... | TRANE TECHNOLOGIES ORD
H2906T-10-9 ... [ GARMIN ORD .................
N53745-10-0 ... [LYONDELLBASELL INDUSTRIES CL A ORD .
N6596X-10-9 ... [NXP SEMICONDUCTORS ORD

...(11,465) |...
.(3,199)
(16,653)

o oo o oo

V7780T-10-3 ...| ROYAL CARIBBEAN GROUP ORD ...........cevvvvvvunns [oeeens ..07/22/2022 .| (C8US) wuvvvvvvvvvnnnnnnnnns |oveeennennes 730.000 |..oeeeeennnns 26,314 |.vvvveeiiiiiiiiiiiinn o, 53,678 [...cceunnnnn. 56,137 |ovvvenees (2,459).ceeeieiienenn.s [0 oy 0 eeiinenns (2,459) [oovvvvnnnnnnnns Ol 53,678 |..oveieieenn.s 0., (27,365)|......... (27,365)).00vvnennninnnnnnnns [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 3,136,807 XXX 3,046,5% 3,829,500 (1,080,888) 0 0 (1,080,888) 3,046,596 0 90,211 90,211
00141A-58-6 ...| INVESCO FLTG RT ESG Y ..oooeveeeeiiiiiiiiiiiieeei [ oo ..10/13/2022 . [ TD AMERITRADE .116,625.223 |... ...800, . ....851,486 . 850, I 1,288 |.... 0 [, 1,288 |... L0 (50,547)...
02507H-60-1 ...| AMER CENT:FOC DG | ....coeveeeeeeeieiee [ e ..03/08/2022 . [ TD AMERITRADE ....217,072 . 195, ... 21,620 |, . ....21,629 |... L0 (64,286)]...
02508J-70-5 ... | AMER CENT:SHT DUR | ...evvveiiiniiinniiiiiiiiiinias [ eeeens ..10/13/2022 . [ TD AMERITRADE ... 723,292 L7117, I 5,656 |.... 0 [, 5,656 |... L0 ...(43,365)[...
02508J-87-9 ... | AMER CENT:SD ST INC | ..ovvvvvviniinininiiiiiiiins [ eeeens ..04/27/2022 . [ TD AMERITRADE ...513,692 .510, IO 2,842 |.... L0 .
04314H-61-8 ... | ARTISAN:DEV WORLD ADV ....eevvvvvvvvennnnnnnnnnnns [ eeeeens ..03/08/2022 . [ TD AMERITRADE e 12,439 | [ 21,954 [l 17,982 3,072 |.... L0 ...(9,514)
055801-84~1 ...|BNY MELLON CORE PLUS | .....oovvvrriiiiiiiiiiiiiin [ oo ..12/16/2022 . [ TD AMERITRADE .101,278.239 |... L0 (142,154)
09260B-38-2 ... | BLACKROCK:STR INC OPP | ..o [ e ..12/19/2022 . [ Adjustment .. L0 L4512 |
256210-10-5 ... | DODGE & COX INCOME ........evmmmmmmmmnnnnnnnnnnns [ eeeeenn ..03/08/2022 . [ TD AMERITRADE .. . . . . . . . 648,245 |.. L0 . (30,842)]....
315807-86~7 ...|FIDELITY ADV BAL INST ..oovviiviiiiiiiiiiiiieeeees [ e ..10/14/2022 . [ TD AMERITRADE .. ... 1,796.19% |... .65, . .. 48, 52,646 |.. L0 17,060 |....
464288-88-5 ... | ISHARES:MSCI EAFE GRO ..03/01/2022 . [Various ........cooeveeeees |oevreeennnnns 0.000 .. ... 219 0 .0
72201F-49-0 ... | PIMCO: INCOME INST ... ..03/08/2022 . [ TD AMERITRADE .. .. 54,807.294 , .658, .. . 654,399 0 . (30,027
921908-84-4 ... | VANGUARD DIV A | ETF . ..02/01/2022 . [TD AMERITRADE ........oooivrrnnnnnnnnns 0.000 (VN 0l
921910-20-4 ... | VANGUARD INTL GRO INV ... ..03/08/2022 . [ Various 1,451.541 |... 58,724 ... L0 . (19,566)/....
921910-50-1 ... | VANGUARD INTL GRO ADM ... ..03/08/2022 . [ TD AMERITRADE .. ...102.759 |... ....10,746 |... . L0 .(6,880)]....
921943-85-8 ... | VANGUARD DEV MKT ETF . ..11/01/2022 . [ Adjus tment ..(436.000)).... ...(22,888))... . ... (22,410) .. .0 .. 0. ... (478)].... .
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 4,477,665 XXX 4,867,917 4 741,142 76,101 0 0 76,101 4,867,917 0 (390, 253) (390,253) 51,639 XXX
025072-81-0 ...| AMER CENT:FOCUSED DYN GR .....cooocnniiiiiinn [ eeeens ..06/13/2022 . [ TD AMERITRADE ..........o.oeeeeens 1,645.000 135,913 |........... 182,912 |oeeeeeees 3,001 [ouvveveiniinnnnns (1 PO [V F FC N[0 I PO 1 [ R 185,913 |t (VN A (41,966)]......... (41,966) [...evvvvennnnnnnnnns (1 O
46138J-61-9 ... | INVESCO RUSSEL 1000 DM ..12/29/2022 . [ TD AMERITRADE 6,060.000 |... ... 201,937 ..201,937 |.... L0
464287-15-0 ... | ISHARES:CORE S&P TOT USM .. ..12/29/2022 . [ TD AMERITRADE 763.000 |... L. 78,707 ... L0
464287-23-4 ... | ISHARES:MSCI EM MKTS ... [ oo ..12/29/2022 . [ TD AMERITRADE . 107,406 |.... L0
464287-69-7 ... | ISHARES:US UTL ETF .... . ..12/16/2022 . [ TD AMERITRADE ....8,218 |.... L0
464287-88~7 ...| ISHARES:S&P SC 600 GRO ..........cceveeeeeeeeenens [ oo ..12/29/2022 . [ TD AMERITRADE . 179,877 |.... L0
464288-88-5 ... | ISHARES:MSCI EAFE GRO ......evvvvvvvevenvnnnnnnnns [ eeeeens ..12/29/2022 . [ TD AMERITRADE ...53,107 |.... L0
46429B-65-5 ... | ISHARES:FLOATING RT BOND .........cooeeeeeeeeeens [ oo ..12/08/2022 . L0
46435G-10-2 ... | |SHARES: CONVERT IBLE BOND ..03/08/2022 . [ TD AMERITRADE 0 .(3,141)|. .(3,141)
81369Y-20-9 ... | SEL SECTOR:H CARE SPDR ..12/16/2022 . [ TD AMERITRADE .. 0 (391)|. (391)
81369Y-80-3 ...| SEL SECTOR:TECH SPDR ..........ceeeeeeeeeeeenennss [oeenns ..12/29/2022 . [ TD AMERITRADE 0. ...(12,529)...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
921908-84-4 ... | VANGUARD DIV A | ETF ..12/29/2022 .| TD AMERITRADE ........ooofovvvvnnnnnns 696.000 ...108,721 113,305 |.... 113,305 (4,585)...0uunnnnn (4,585))ccccieens 1,332
921943-85-8 ... | VANGUARD DEV MKT ETF . ..12/29/2022 .| TD AMERITRADE . 2,219.000 |.. 99,447 |.. . 108,775 . 108,775 |... ..(9,328)].. . 1,545 ...
922908-62-9 ... | VANGUARD MD-CP | ETF ..12/29/2022 .| TD AMERITRADE .......coooifivevvnnnnnns 278.000 ....58,371 [..... .. 67,159 |... i O [ (A | O 67,159 (8,788) . ... 612]...
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,102,946 XXX 1,257,448 575,431 0 0 0 1,257,448 0 (154,502) (154,502) 7,149
5989999997. Total - Common Stocks - Part 4 8,717,418 XXX 9,171,961 9,146,073 (1,008,284) 0 0 (1,008,284) 0 9,171,961 0 (454,543) (454,543) 82,102
5989999998. Total - Common Stocks - Part 5 11,042,618 XXX 11,971,821 0 0 0 0 0 0 11,971,821 0 (929,204) (929,204) 107,293
5989999999. Total - Common Stocks 19,760,036 XXX 21,143,782 9,146,073 (1,008,284) 0 0 (1,008,284) 0 21,143,782 0 (1,383,747) (1,383,747), 189,394
5999999999. Total - Preferred and Common Stocks 20,258,672 XXX 21,711,393 9,625,503 (1,034,773), 0 0 (1,034,773) 0 21,711,393 0 (1,452,721) (1,452,721), 206,884
6009999999 - Totals 57,080,786 XXX 59,246,809 35,948,189 (1,085,701) (61,991 0 (1,097,693) 0 59,100,330 0 (2,132,729) (2,132,729) 881,669
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
464287-17-6 .. | ISHARES: TIPS BD ETF ..02/04/2022 .| TD AMERITRADE .. ..02/10/2022 .| TD AMERITRADE .. ..0.000 |... ..834,119 ... 0. 0. 0 o0 s (15,500)].... ... 1,046 |... .0
464288-62-0 .. | ISHARES:BRD USD 1G CP BD .01/11/2022 .| TD Amer i trade ..04/27/2022 .| TD AMERITRADE .. 0.000 368,641 |. 0 L0 .0 ..(13,059)|. 0
46429B-65-5 ...| ISHARES:FLOATING RT BOND .06/08/2022 .| TD AMERITRADE ..09/21/2022 .| TD AMERITRADE .. 0.000 . ..466,061 |. 0 L0 .0 (1,741)). 0
46429B-74-7 .. | ISHARES:0-5 TIPS BD ETF . . .08/17/2022 .|Various ...... ..11/14/2022 .| TD AMERITRADE .. 0.000 .3,972,289 |....... 3,708,059 |. 0 L0 .0 (264,230)|. 0
46431W-50-7 .. [ ISHARES:BR SH MAT BD ......ccvvvnvvvvvinnnnn [ eennnnn ..08/17/2022 .| TD AMERITRADE .. . |-.10713/2022 .| TD AMERITRADE .. ..0.000 |..........951,789 |.......... 949,248 |.... 0. 0. 0. .0
46435G-47-4 ...[ ISHARES:FALL ANG USD BD .....ccvvvuvveeenn [ evvnnnn ..03/08/2022 .| TD AMERITRADE .. ..12/19/2022 .| TD AMERITRADE .. ..0.000 |....... 1,074,893 0. 0. 0. .0
466410-83-7 .. [ JPMORGAN:ULTRA-SHORT INC .....eovvvvvvennnn [ eennnnn ..08/17/2022 .| TD AMERITRADE .. ..09/16/2022 .| TD AMERITRADE .. ..0.000 |... 0. 0. 0. ... 0
92206C-40-9 ...[ VANGUARD ST CORP BD ETF ... VU PPN ..08/03/2022 .|Various . |..10/13/2022 .| TD AMERITRADE .. ..0.000 |... e 0. 0. 0. .0
92206C-77-1 .. [ VANGUARD MTG-BK IDX ETF TP SRR ..01/11/2022 .| TD Ameritrade .. ..04/27/2022 .| TD AMERITRADE .. ..0.000 J.......... 339,905 |.... 344,364 |.... . .0, .. 0].. .0, .. ... 0
1619999999. Subtotal - Bonds - SVO Identified Funds 10,213,821 9,736,704 10,213,821 0 0 0 0 0 0 (477,117)] 217,657 0
2509999998. Total - Bonds 0 10,213,821 9,736,704 10,213,821 0 0 0 0 0 0 (477, 117)] (477,117), 217,657 0
33739%E-10-8 .. [FT I11:PFD SEC & INC e | 10/25/2022 .| TD AMERITRADE .. ..12/07/2022 .‘TD AMERITRADE .. ... 2,455.000 |... ...41,869 [.... ...40,400 |.... 0. 0. o0 |0 o 1,468 1,468 |. ...0
464288-68-7 .. | ISHARES:PREF AND INC SEC .. v |- ..04/26/2022 .| Various ..10/13/2022 .| TD AMERITRADE .. ... 1,594.000 |... ...51,006 [.... ...56,303 |.... . 0. .0 0. ....(5,207)|. .0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 92,964 96,703 0 0 0 0 0 (3,739) 0
4509999998. Total - Preferred Stocks 92,964 96,703 0 0 0 0 0 0
001055-10-2 .. [AFLAC ORD ..eeevveieeeeeeneieeeeeeeneeeee [ eevneen ..09/22/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 198.000 |... L1474 ... 12,433 |.... 0. 0. 0. ...0
00206R-10-2 .. [AT&T ORD ...evvvenniieiiiinineeeciiiineeeceenn [ eeennnn ..07/21/2022 .| Various .. 12/29/2022 .| Various 3,289.000 |... ...62,833 [.... ...62,676 |.... 0. L0 0. .0
002824-10-0 .. [ABBOTT LABORATORIES ORD .....cevvvuuveeeenn [ evvnnnn ..11/28/2022 .| Various .. 12/06/2022 .|Various .......ceeeueeeeeeenn foevmnnnnnnees 739.000 77,229 o 78,829 (U} (U} AU 0 0
CREDIT SUISSE, NEW YORK

00287Y-10-9 .. [ABBVIE ORD ..eevveeeeeeeeneeeeeeenieeeeeee [ eevnnnn ..06/03/2022 .| Various .......cceeeueereeemnnnnneas ..07/22/2022 .| (CSUS) 32,403 (U} (U] AU 0 0

00724F-10-1 .. | ADOBE ORD .....covvvvrieeniiiiiiiaenasiiinns | eeeeens ..06/08/2022 . [Various . ..06/13/2022 . |Various .... 77,324 ... .0 0. .0 ...0
007903-10-7 .. | ADVANCED MICRO DEVICES ORD .......ccceeees | veeens ..08/11/2022 . [Various . ..10/21/2022 . |Various .... ...21,852 |.... .0 0. .0 . .0
009158-10-6 .. | AIR PRODUCTS AND CHEMICALS ORD ........... |.eeeees ..11/28/2022 .[TD AMERITRADE .. ..12/06/2022 . TD AMERITRADE .. ...36,083 |.... .0 0. .0 ...0
020002-10-1 .. | ALLSTATE ORD ......evvveeeeiiiiiieeeeiiiiees [ aeeeees ..09/22/2022 . TD AMERITRADE .. ..11/28/2022 . TD AMERITRADE .. ...20,615 |.... .0 0. .0 . .0

CREDIT SUISSE, NEW YORK

..07/22/2022 . | (CSUS) R
12/06/2022 .| TD AMERITRADE
11/01/2022 .| Various ....

..12/06/2022 . TD AMERITRADE
CREDIT SUISSE

02079K-30-5 .. | ALPHABET CL A ORD ...
022095-10-3 .. | ALTRIA GROUP ORD .
023135-10-6 .. | AMAZON COM ORD ...
02553E-10-6 .. | AMERICAN EAGLE OUTFITTERS ORD .

....... ..03/03/2022 . [ CONEN AND COMPANY LLC ..
.11/28/2022 . TD AMERITRADE ..
.08/04/2022 . |Various .
..11/28/2022 .[TD AMERITRADE ..

o o oo
o o oo
o o oo
o o oo

03,162 |

026874-78-4 .. | AMERICAN INTERNATIONAL GROUP ORD ........ |..ee.s ..06/03/2022 .| Various . ..07/22/2022 . | (CSUS) ... (2,819)]...........(2,815) .
JP MORGAN 8

03027X-10-0 .. | AMERICAN TONER REIT .ooooviiiiiiiiiiiiins | eeeeens ..08/01/2022 .| Strategas Securities LLC ........ L A1/18/2022 [ e . , , L9068 | 0 [ O e 0 e O L 0 0 | (2,566)|........... (2,566)]...cvvveenannns [ PO 0
CREDIT SUISSE

03076C-10-6 .. | AMERIPRISE FINANCE ORD .........ccceviiiunn | eeeenns ..06/03/2022 . | Various ..07/22/2022 . | (CSUS) N ...(2,288)]...........(2,288) .

031162-10-0 .. | AMGEN ORD ..11/28/2022 . TD AMERITRADE .. ..12/06/2022 . TD AMERITRADE .. 03,706 |l 3,706 |.

......... (11,542)
. (12,360)|.
. . .. .0 . .. . (11,278)].
210.000 |...........67, ...65, ...67, . .0 ...0 . 0 s (2,809)|....

..11/03/2022 .| Various ....
10/24/2022 .| Various .
12/29/2022 . [Various ....
..12/29/2022 . [TD AMERITRADE ..
JP MORGAN SECURITIES LLC

037833-10-0 .. | APPLE ORD
057226-10-0 .. | BAKER HUGHES CL A ORD
060505-10-4 .. | BANK OF AMERICA ORD ...
084670-70-2 .. | BERKSHIRE HATHANAY CL B ORD .

..09/23/2022 . | Various .
.06/03/2022 . |Various .
.06/08/2022 .| Various .
..10/25/2022 . TD AMERITRADE ..

101137-10-7 .. | BOSTON SCIENTIFIC ORD ......cccvvveeeeeees [nenis ..03/03/2022 . [ EVERCORE GROUP LLC .... ..04/08/2022 . ...260.000 |...

11135F-10-1 .. | BROADCOM ORD ....oeereniiiiiineeiiiiiiieeeeen [ ..10/25/2022 . | Var ious ..12/06/2022 . |Various .... ....56.000 |... ....(2,038)|
CREDIT SUISSE, NEW YORK

125720-10-5 .. | CME GROUP CL A ORD .....oovvvviieieeiiiinns [ ..03/03/2022 . [Various .......ceeeeeuveiiaeiinnnns ..07/22/2022 . [ (CSUS) ..vvvvveeiiiiiiiaenn | 66.000 [...........15, 751 |oooennnn i 18,552 founeieen 15,751 it 0 [ 0 e 0 e 0 el 0 0 e (2,199) [ (2,199)fveeeennnnns 182 | 0
CREDIT SUISSE, NEW YORK

126408-10-3 .. | CSX ORD ...eevvveieeiiiiiiiieeeeiiiiiieeeen [ ..06/03/2022 . [Various .......cceeeeuviiiaeninnns ..07/22/2022 . [ (CSUS) .evvvvveeiiiiiiiaes | 840.000 (2,015)f...c..nn. [0 1)] R 15 | 0

CREDIT SUISSE, NEW YORK
07/22/2022 . | (CSUS)
.. 11/28/2022 .

186.000 .(1,283)[.

...266.000 |...

126650-10-0 .. | CVS HEALTH ORD ...
128030-20-2 .. | CAL MAINE FOODS ORD

. .06/03/2022 . | Various .
....... ..10/25/2022 .| TD AMERITRADE ..

(1,233)|.
W77
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150870-10-3 .. | CELANESE ORD ....cevvvnniiiiinnnniriiiinnnnes | nneens ..06/03/2022 .|Various ........cceeeerreiinnnnnnnns .. 12/23/2022 .| Various ........ceeevieiinns fovvennnnnnnns 129.000
CREDIT SUISSE, NEW YORK
15135B-10-1 .. [ CENTENE ORD ..06/03/2022 .|Various ..07/22/2022 .| (CSUS) ..vvvvvvvvvvnnnnnnnnns ...190.000 |...
16119P-10-8 .. [ CHARTER COMMUNICATIONS CL A ORD ..03/03/2022 .| CONEN AND COMPANY LLC . ..04/29/2022 .| CONEN AND COMPANY LLC .. |.... ... 13.000 |...
CREDIT SUISSE, NEW YORK
166764-10-0 .. | CHEVRON ORD .....oeeeeeveeeeeeemnieeeeeennnn | s ..06/03/2022 .|Various ..07/22/2022 .| (CSUS) . ...102.000 |...
17275R-10-2 .. [CISCO SYSTEMS ORD ..09/22/2022 .| TD AMERITRADE 12/06/2022 .| TD AMERITRADE 725.000
CREDIT SUISSE, N K
191216-10-0 .. | COCA-=COLA ORD .....eeevvvennivriivninnieniinnn | nnnens ..06/03/2022 .|SIDCO/ITG INC. ... .|..07/22/2022 .| (CSUS) ....90.000 |...
192446-10-2 .. | COGNIZANT TECHNOLOGY SOLUTN CL A ORD ... |....... ..10/25/2022 .| TD AMERITRADE .... ..11/28/2022 .| TD AMERITRADE .. ....41.000 |...
20030N-10-1 .. [ COMCAST CL A ORD ....ovvvvvvenniieiiinnnnes [ eevnnnn ..01/11/2022 .| TD Ameritrade .. ..04/27/2022 .| TD AMERITRADE ..
21037T-10-9 .. [ CONSTELLATION ENERGY ORD ......ceeevvuunes [ evvnnnn ..03/03/2022 .|Various ..04/08/2022 .|Various
22160K-10-5 .. [COSTCO WHOLESALE ORD ......oevvvvvvunnveene [ eevnnnn ..03/03/2022 .| CONEN AND COMPANY LLC .. ..056/18/2022 .|BRIDGE TRADING CO. .......
22788C-10-5 .. [ CROWDSTRIKE HOLDINGS CL A ORD ...cevvvnnns [ evvnnnn ..08/11/2022 .| Various .. 11/04/2022 .|Various .......cceeeeeeeeenne
235851-10-2 .. [DANAHER ORD ......oeevvvvennniriiinninniiniinns [ eevnnnn .. 10/25/2022 .| Various .. 12/13/2022 .| Various
237194-10-5 .. [DARDEN RESTAURANTS ORD .. . ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE ..
23804L-10-3 .. [DATADOG CL A ORD .....ccvvvennevrrivnnninnens [ eennnnn ..03/03/2022 .| CONEN AND COMPANY LLC .......... ..05/03/2022 .| CONEN AND COMPANY LLC ..
CREDIT SUISSE, NEW YORK
244199-10-5 ...[DEERE ORD .......ccvvvuivrrirmnnniniiiinnnnnnes [ eevnnnn ..06/03/2022 .| Various ..07/22/2022 .| (CSUS) O L0 L0 0. (2,101)].... .0
254709-10-8 .. [DISCOVER FINANCIAL SERVICES ORD .09/22/2022 .| TD AMERITRADE 11/28/2022 .| TD AMERITRADE 0 L0 .0 273 |. 0
26614N-10-2 .. [DUPONT DE NEMOURS ORD . .06/03/2022 .|Various ...... 08/31/2022 .|Various ....... 0 L0 .0 .. . (22,728)[. 0
26875P-10-1 .. [EOG RESOURCES ORD ....eevvunveermnnnnreaens [ evvnnnn ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 0. 0. J VI PO | B IO, 2,756 |.... ...0
29444U-70-0 ...[EQUINIX REIT ORD ....ceevvvennvrrriinnnnnnnes [ eevnnnn ..03/18/2022 .| Various ..11/01/2022 .| Various L0 L0 0. ... (3,592)f.... .0
29977A-10-5 .. [EVERCORE CL A ORD ....eeeeevveeieeeenniiines [ eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. 0. 0. 0. 2,332 .. ...0
30161N-10-1 .. [EXELON ORD .....ccevvunnviriiininiiniiiiiinnes [ eennnnn ..06/03/2022 .|Various ..11/07/2022 .| Various L0 L0 0. (5,554))..... .0
30231G-10-2 .. [EXXON MOBIL ORD ...cevvveeneeeeemnneneeeeeenn [ eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..12/07/2022 .| TD AMERITRADE .. 0. 0. 0. (37w ...0
30303M-10-2 .. [META PLATFORMS CL A ORD ....cevvnnvvvinnnn [ eennnnn .. 10/25/2022 .| Various .........ceeeevreiinnnnnnnnns .. 11/28/2022 .|Various ........cceeeereennne L0 L0 RV N | I RN (23,692)f.... .0
31428X-10-6 .. [FEDEX ORD ...eeevveeeeeeeennieeeeeennieeeeee [ eevnnnn ..08/05/2022 .| CREDIT SUISSE, NEW YORK (CSUS) |..09/26/2022 .|EVERCORE GROUP LLC ....... 0. 0. [PV PO | B IR (12,303)].... ...0
31847R-10-2 .. [FIRST AMERICAN FINANCIAL ORD ........counn [eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. L0 L0 0. .. (767)].... .0
318672-70-6 .. [FIRST BANCORP ORD .....eeveeeeennnneeeennnn [ evvnnnn ..09/22/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 0. 0. 0. .0
JP MORGAN SECURITIES LLC
37045V-10-0 .. [ GENERAL MOTORS ORD ......ceeeevuuurreeemmnnnn [ ervnnnn ..03/03/2022 .| EVERCORE GROUP LLC .... ..03/17/2022 . 0. 0. 0. ...0
375558-10-3 .. [GILEAD SCIENCES ORD .......ccevvvunvrvvrnnnnn [ eennnnn ..10/25/2022 .| TD AMERITRADE ..12/06/2022 .| TD AMERITRADE .. L0 L0 0. .0
410867-10-5 .. [HANOVER INSURANCE GROUP ORD .......ccceveun |eevunnn ..09/22/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
437076-10-2 .. [HOME DEPOT ORD ......eevvvvvvnnnirviinnnnnnnns [ eevnnnn ..06/03/2022 .| Various ..07/22/2022 .| Various L0 L0 0. .0
438516-10-6 .. [HONEYWELL INTERNATIONAL ORD .......ceeves [evvnnnn ..10/25/2022 .| Various . ..11/28/2022 .|Various .... 0. 0. 0. ...0
452308-10-9 .. [ ILLINOIS TOOL ORD .09/22/2022 .| Various . .|Various . 0 L0 .0 .(1,975)[. 0
461202-10-3 .. [ INTUIT ORD ... .10/25/2022 .| Various . .| Various . 0 L0 .0 (7,164)[. 0
46625H-10-0 .. [ JPMORGAN CHASE ORD .10/25/2022 .| Various . .|Various .... 0 L0 .0 0
478160-10-4 .. [ JOHNSON & JOHNSON ORD .....evvnvvvvnnnnees [ evvnnnn ..10/25/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
482480-10-0 .. [KLA ORD ...evvvvveiiiiiiiiieieeciiiieeeeeiins [ eeenenn ..06/03/2022 .|Various ..08/11/2022 .| Various L0 L0 0. .0
494368-10-3 .. [KIMBERLY CLARK ORD ....oevvnervermninneeees [ eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
526057-10-4 .. [LENNAR CL A ORD ......ccvvvvnnvrvvrinnnninnns [ eennnnn ..11/28/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. L0 L0 0. .0
532457-10-8 .. [ELI LILLY ORD wevveeereeireiiieeeeeneieeeee [ evvnnen ..10/25/2022 .| Various ..12/07/2022 .|Various ....... 0. 0. 0. .0
CREDIT SUISSE, NEW YORK
538034-10-9 .. [LIVE NATION ENTERTAINMENT ORD ....ceeeen [ evvnnnn ..06/03/2022 .|Various ..07/22/2022 .| (CSUS) . ...182.000 |...
539830-10-9 .. [LOCKHEED MARTIN ORD ........ccevvuvrrvrrnnnn [ eemnnnn ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ....33.000 |...
556269-10-8 .. [ STEVEN MADDEN ORD ......ceevvuureeeemmninnes [ eevnnnn ..10/25/2022 .| TD AMERITRADE .......covvuunereenne ..11/28/2022 .| TD AMERITRADE ......ccovvun Joevmmnnnnnnns 462.000
CREDIT SUISSE, NEW YORK
571903-20-2 .. [MARRIOTT INTERNATIONAL CL A ORD ......... [.eeeeen ..06/03/2022 .| Various .......cceeeueereeemnnnaneas ..07/22/2022 .| (CSUS) evveeeeeeeenneeeee Joeeenieees 137.000
576360-10-4 .. [MASTERCARD CL A ORD ........ccceveiiiviinnns feennnnn ..06/03/2022 .| Various .......ccceeeeiiiiiinnnnnnnns .. 12/29/2022 .| Various .......cceeeeviiiiins Jovvinnnnnnns 162.000
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58470H-10-1 .. [MEDIFAST ORD ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ....44.000 |... ....5,210 .5,212 |.... .. 5,210 ... 0. L0 0. .0
58933Y-10-5 .. [MERCK & CO. INC. .10/25/2022 .| TD AMERITRADE 12/06/2022 .| TD AMERITRADE 18,691 |. 15,783 |. L0 .0 0
594918-10-4 .. [MICROSOFT ORD ..... .08/03/2022 .| Various . 10/10/2022 .|Various .... 95,166 ..105,501 |. L0 .0 0
595017-10-4 .. [MICROCHIP TECHNOLOGY ORD ..11/28/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. 28,044 L 21,427 ... 0. 0. .0
CREDIT SUISSE, NEW YORK
595112-10-3 .. [MICRON TECHNOLOGY ORD .....evvnveevvrnniees [ eevnnnn ..06/03/2022 .|Various .......cceeuueereeemnnnaneas ..07/22/2022 .| (CSUS) evvveeeeeeennnieees eeeeeennnn.. 340,000 [ooeeeeeeenn 28,375 |oieiinnnnn21,2068 |oveenee e 28,375 [ O e O e 0 e 0 e 0 o0 [ (7,169)
609207-10-5 .. [MONDELEZ INTERNATIONAL CL A ORD ......... [.ceeenn ..09/22/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. ... 1,064 [,
617446-44-8 .. [MORGAN STANLEY ORD ......cceveuueereermennnns [ ervnnnn ..09/22/2022 .| TD AMERITRADE .. ..12/29/2022 .| TD AMERITRADE .. P . s s s .. 0. 0. 0. ...(1,036)]....
64110L-10-6 .. [NETFLIX ORD ...cevvvnniviiiiiiinieiciinineees [ eennnnn ..04/08/2022 .|Various ........cceeeevrriinnnnnnnns ..04/20/2022 .|Various .......cceeeeereiinnn fovvinnnnnnnns 253.000 |........... 95,360 |........... 56,665 [............. 95,360 [.....covnnnirnns [ O 1 1 K (U (U} [V (U AR (38,695)
CREDIT SUISSE
65339F-10-1 .. [NEXTERA ENERGY ORD ......cevvvvvvvvrvnnnnnnes [ eennnnn ..01/14/2022 .|Strategas Securities LLC ........|. 07/22/2022 .1 (CSUS) evvvvveneieiiiiies forriiiiiiinns 160.000
654106-10-3 .. [NIKE CL B ORD ..eeevveeneeeeemnnieeeeeennns [ eevnnnn ..06/03/2022 .|Various . ..11/01/2022 .|Various .... ....93.000 |...
67066G-10-4 .. [NVIDIA ORD ....ccevvvenniiiiiiniiieeeiiniines [ eennenn ..08/11/2022 .|Various . ..12/16/2022 .|Various .... -
688239-20-1 .. [OSHKOSH ORD ...eevveeeeeeeenieeeeeennieeeee [ eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 420 |....
701094-10-4 .. [PARKER HANNIFIN ORD .09/22/2022 .| TD AMERITRADE 11/28/2022 .| TD AMERITRADE 374 . ..374 |
70450Y-10-3 .. [PAYPAL HOLDINGS ORD .06/03/2022 .|Various . 07/22/2022 .|Various . . (17,891)[. (17,891)
717081-10-3 .. [PFIZER ORD ............ .06/03/2022 .| Various . 10/10/2022 .| Various . (2,568). .(2,568)
723787-10-7 .. [PIONEER NATURAL RESOURCE ORD .06/03/2022 .|Various . 08/01/2022 .|Various . 154 . .. 154 |.
742718-10-9 .. [PROCTER & GAMBLE ORD ..03/03/2022 .|Various . ..07/29/2022 .|Various .... (5,214)[...........(5,214)].
CREDIT SUISSE, NEW YORK
74340W-10-3 .. [PROLOGIS REIT ...ovvvvvniiieiiiiiiiiiieiinn [ eeenenn ..06/03/2022 .|Various ........cceeeerreiinnnnnnnns ..07/22/2022 .| (CSUS) evvveniviiiiniiines Jovvinnies 150.000 f...........24,981 | 19,135 [ 24,981 | O e O e 0 e O el 0 o0 e (5,846)........... (5,846)
RBC CAPITAL MARKETS, LLC
74736K-10-1 .. [ QORVO ORD ..08/04/2022 .| MORGAN STANLEY & CO INC, NY ....|..09/23/2022 . ...200.000 |... ...(5,480)f...........(5,480)|.
75513E-10-1 .. [RAYTHEON TECHNOLOGIES ORD .... ..06/03/2022 .|Various . ..08/04/2022 .|Various .... ...471.000 |... .. (455)].... ... (455)[.
CREDIT SUISSE, NEW YORK
78409V-10-4 .. [S8P GLOBAL ORD .....cevvvumreermmnnnanreeennn [ eevnnnn ..06/03/2022 .|Various ..07/22/2022 .| (CSUS) . ....49.000 |... . 0. 0. 0. .. (729)].... ...0
808513-10-5 .. [ CHARLES SCHIAB ORD .. .06/08/2022 .| TD AMERITRADE 08/17/2022 .| TD AMERITRADE .. .59.000 .3,875 |. 0 L0 .0 .583 |. ..583 |. 0
81762P-10-2 .. [ SERVICENOW ORD ....... .10/25/2022 .| TD AMERITRADE 11/28/2022 .| TD AMERITRADE .. 239.000 ..123,562 |. 0 L0 .0 . (21,008)[. (21,098)|. 0
82509L-10-7 .. [SHOPIFY CL A SUB VTG ORD .. ..04/26/2022 .| TD AMERITRADE .. ..12/29/2022 .| TD AMERITRADE .. ....59.000 ... L4121 0. L0 RV PO | I I (19,137)|......... (19,137)|. .0
JP MORGAN SECURITIES LLC
828806-10-9 .. [SIMON PROP GRP REIT ORD ......eevnvvvvvvnnnn [ eennnnn ..03/03/2022 .| CONEN AND COMPANY LLC .......... L.03/18/2022 .| eernnieiiiiieeeeeieieeeees | 82.000 [oneeee 11,261 |oveeennnns 10,778 |oveeeennnnnns 11,261 |oeeeieiiiiinnns [ O 1 1 K (U (U} [V PN | I RN (1.7.) | A 0
JP MORGAN SECURITIES LLC
83088M-10-2 .. [ SKYWORKS SOLUTIONS ORD .. ..02/24/2022 .| CONEN AND COMPANY LLC .. ..02/256/2022 .| ... L0 L0 0 .0
833034-10-1 .. [ SNAP ON ORD ..... .09/22/2022 .| TD AMERITRADE .. 11/28/2022 .| TD AMERITRADE 0 L0 .0 ..766 |. 0
83304A-10-6 .. [SNAP CL A ORD .. .01/11/2022 .| TD Amer itrade 04/27/2022 .| TD AMERITRADE .. 0 L0 .0 .(2,202)f. 0
852234-10-3 ...[BLOCK CL A ORD . .08/03/2022 .|Various ...... 05/11/2022 . |HILLTOP SECURITIES INC 0 L0 .0 .(5,787)|. 0
857477-10-3 .. [STATE STREET ORD ....ccvvvvnvvvviinnnnienenn [ eennnnn ..09/22/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE ............. 0. L0 0. .0
CREDIT SUISSE, NEW YORK
87165B-10-3 .. [ SYNCHRONY FINANCIAL ORD .....cevvnvvvvvnnnn [ eennnnn ..06/03/2022 .| Various ..07/22/2022 .| (CSUS) O L0 L0 0. ...(2,614)[...........(2,614)]. .0
872540-10-9 .. [TIX ORD ..eeeeeeeeeeeeeeei e eeeen e eeeeee [ eevneen ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. 0. 0. 0. 2,761 [ 2,761 |. ...0
88160R-10-1 .. [TESLA ORD ...eevvvniniieiiiiiinieeiiiiieeeee [ eennenn ..06/03/2022 .|Various ..12/16/2022 .| Various L0 L0 RV PO | I I .. (22,701)). .0
882681-10-9 .. [ TEXAS ROADHOUSE ORD ...eeveenveermniieeeees [ eevnnnn ..09/22/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. . s B s N . 0. 0. 0. .0
88339J-10-5 .. [ TRADE DESK CL A ORD ......cevvvnvvvvrvvnnnnns [ eevnnnn ..06/03/2022 .|Various .........cceeevriiinnnnnnnns .. 11/04/2022 .| Various .......ceevevvvvinns fovvennnnnnnns 280.000 [ueeunnnnn. 20,847 |eevnennnns 18,849 [......ceeeens 20,847 |overeiiiiiiinnnn [ PO (U A (U (U} 0 |ovenenrreennn fornii (1,999) | (1,999 [0 e 0
CREDIT SUISSE, NEW YORK
883556-10-2 .. [ THERMO FISHER SCIENTIFIC ORD ......oeeveee [ eevnnnn ..06/03/2022 .| SIDCO/ITG INC. evvvenrvvvivinannnns .07/22/2022 .| (CSUS) .vvvveeeieiiiiiees [oevviiniins 6.000 [..coeeeeee 3,31 [ 3,403 |..covvnnnnnnns 3,31 |, [ PO (U A (U (U} 0
889478-10-3 .. [ TOLL BROTHERS ORD ......eeeeevevmueeeernnnnn [ evvnnnn ..11/28/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. 0 0 0
892356-10-6 .. [ TRACTOR SUPPLY ORD ......evvvvvvvvvnnnniinens [ eevnnnn ..10/25/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .
CREDIT SUISSE K
898320-10-9 .. [ TRUIST FINANCIAL ORD ..03/03/2022 .| EVERCORE GROUP LLC .... ..07/22/2022 .| (CSUS) . L0 L0 0. e (2,245)). .0
902681-10-5 .. [UGI ORD ......ccevunnnns .11/28/2022 .| TD AMERITRADE .. 12/06/2022 .| TD AMERITRADE 0 L0 .0 (480)|. 0
91324P-10-2 ...[UNITEDHEALTH GRP ORD .06/03/2022 .| Various . 12/29/2022 .| Various . 0 L0 .0 4,955 |. 0
91913Y-10-0 .. [VALERO ENERGY ORD ..07/22/2022 .| Various . ..08/03/2022 .| Various .... 0. 0. 00 [ 1,595 | 1,595 |. .0
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928260-83-9 ...[VISA CL A ORD ..ovvvvveeeiiiiiiiiiieciiiien [ eeenenn ..01/25/2022 .| TD AMERITRADE ........covvnnirnnnnne ..12/16/2022 .| TD AMERITRADE .......ccvvvn |orvvrmnnnnnnns 9.000 |oeeveunnnnns 1,805 [oevennnnns 1,853 [oooiiiiiiinnns 1,805 [oooeieiiiiiinnnns [ PO (U A (U (U} [V (U . L1 PR L2230 F L3N PO 0
CREDIT SUISSE, NEW YORK
929089-10-0 .. [VOYA FINANCIAL ORD .... [ U ..06/03/2022 .|Various ..07/22/2022 .| (CSUS) O o ... 13,655 |.... ...15,004 |.... ....(1,348)[.
949746-10-1 .. [WELLS FARGO ORD .10/25/2022 .| TD AMERITRADE 12/29/2022 .| TD AMERITRADE .. 36,880 |. 42,308 |. .(5,427)|.
963320-10-6 .. [WHIRLPOOL ORD ..11/28/2022 .| TD AMERITRADE .. ..12/06/2022 .| TD AMERITRADE .. ...33,966 |.... ...36,469 |.... ..(2,503)[.
CREDIT SUISSE, NEW YORK
98978V-10-3 .. | ZOETIS CL A ORD ... ..06/03/2022 .| Various . ..07/22/2022 .| (CSUS) ... . ...32,849 [....
G0176J-10-9 .. [ALLEGION ORD ...... .10/25/2022 .| TD AMERITI . 11/28/2022 .| TD AMERITRAI .5,144 |.
G06242-10-4 .. | ATLASSIAN CL A ORD ... ..03/03/2022 .| CONEN AND CONPANY LLC .. ..05/12/2022 .| Var ious 13,422 |....
CREDIT SUISSE, NEW YORK
G29183-10-3 .. [EATON ORD .....eevvvvvnnniiiiinniinieeinnenans [CR—. ..06/03/2022 .| Various ..07/22/2022 .| (CSUS) 108.000 |...........16,038 |........... 14,891 [............. 16,038 [ovvenvvvevnnnnn O v O e O [ 0 e 0 [0 e (1,147)]........... (1,147)
G46188-10-1 .. [HORIZON THERAPEUTICS PUBLIC ORD ......... C......[..06/03/2022 .|Various . ..09/23/2022 .|Various .... ...100.000 |... e 9,340 [ 0 e O e 0 e O e 0 0 [ (2,507)...........(2,507)).
G7997R-10-3 .. [ SEAGATE TECHNOLOGY HOLDINGS ORD ......... C......[..07/25/2022 .|Various . ..11/10/2022 .|Various .... ...916.000 |... 093,020 [ooiiiiiiiiii 0 e O [ 0 e O e 0 0 [ (40,283) .. (40,283)[.
CREDIT SUISSE, NEW YORK
G8994E-10-3 .. [ TRANE TECHNOLOGIES ORD .......eeevvvvvennnns [CR—. ..06/03/2022 .|Various ........cceeeerreiinnnnnnnns ..07/22/2022 .| (CSUS) wevvvvvvvrrvrnniiiiins foeeeeeeeeeens 61.000 [.eeenenne 9,068 |...cvvunnnns 8,450 [ooiiiiinnnnns 9,068 |.evuniiiiinnnnn [ PO (U A (U (U} (VN FTRR (V) FO (618)]...cces [(CR1:)] PO 2T PO 0
CREDIT SUISSE, NEW YORK
V77807-10-3 .. [ROYAL CARIBBEAN GROUP ORD ..........ccceeen [eeennnn ..06/03/2022 .| Various .......ccceeeeiiiiiinnnnnns ..07/22/2022 ] (C8US) wevvvvvvvvvvvvvriinnns Joveeeeeennns 220.000 J..eeennnnns 15,632 [ 7,930 [ 15,632 |oivvevinniinnns [ P [U [U (U Ol 0 loeeeennns (7,702)]........... (7,702)].ccceeeeeiennn [ 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,802,345 3,374,139 3,802,345 0 0 0 0 0 0 (428,206) (428,206) 19, 140 0
00141A-58-6 .. [ INVESCO FLTG RT ESG Y ..eevvvnvvvirinnnnnes [ eennnnn ..06/08/2022 .| TD AMERITRADE .. ..10/12/2022 .| TD AMERITRADE .. 1,497,722 L0 L0 0. ...0
02507H-60-1 .. [AMER CENT:FOC DG | oeevvveeereeemneneeeees [ eevnnnn ..01/11/2022 .| TD Ameritrade .. ..06/13/2022 .| TD AMERITRADE .. eeeennnn... 4,693 0. 0. 0. ...0
02508J-70-5 .. [AMER CENT:SHT DUR | ...oovvvvvnniiiiiiininns [ eenennn ..08/17/2022 .| TD AMERITRADE .. ..12/07/2022 .| TD AMERITRADE .. [T 70,577.315 |......... 716,016 .... 716,016 |.... L0 0. 0. .0
02508J-87-9 .. [AMER CENT:SD ST INC | oeeevvriieeeceeis [ eeveeen ..01/11/2022 .| TD Ameritrade .. ..04/27/2022 .| TD AMERITRADE .. P 34,929.902 |......... 337,940 337,940 |.... 0. 0. 0. ...0
04314H-61-8 .. [ ARTISAN:DEV WORLD ADV .......eevnvvvrvvvnnnn [ eennnnn ..01/11/2022 .| TD Ameritrade .. ..|..03/01/2022 .| TD AMERITRADE .. 475.504 |... .. 9,924 [ L0 L0 0. ...0
05580W-84-1 .. [BNY MELLON CORE PLUS | ....eeevvreeeeeennn [ eevnnnn ..01/11/2022 .| TD Ameritrade .. ..|--10/12/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
091928-86-1 .. [BLACKROCK:MC GRO | ...cevvvvnniviiiinienes [ eennnnn ..01/11/2022 .| TD Ameritrade .. ..03/01/2022 .| TD AMERITRADE .. L0 L0 0. .0
09260B-38-2 .. [BLACKROCK:STR INC OPP | . ..05/25/2022 .| TD AMERITRADE .. ..12/19/2022 .| TD AMERITRADE .. [P . 0. 0. 0. ...0
128119-88-0 .. | CALAMOS:MKT NEUT INC | .. ..03/08/2022 .| TD AMERITRADE .. ..10/13/2022 .| TD AMERITRADE .. T 129,087.807 |... L0 L0 0. .0
256210-10-5 .. [DODGE & COX INCOME | .. .01/11/2022 .| TD Amer i trade 03/01/2022 .| TD AMERITRADE .. ..22,113.588 0 L0 .0 0
315807-86-7 .. [FIDELITY ADV BAL INST ... .01/11/2022 .| TD Amer itrade 12/07/2022 .| TD AMERITRADE .. 1,726.519 0 L0 .0 0
61744J-86-1 .. [MORGAN STANLEY INST GROWTH | . .01/11/2022 .| TD Amer i trade 06/13/2022 .| TD AMERITRADE .. .69.396 0 L0 .0 0
72201F-49-0 .. [PIMCO: INCOME INST R ..01/11/2022 .| TD Ameritrade .. ...|-.03/01/2022 .| TD AMERITRADE .. 5,892.256 |... 0. L0 0. .0
921910-50-1 .. [ VANGUARD INTL GRO ADM .....eeveeeeeeennnnns fevennnn ..02/15/2022 .| Various .......cceeesaeeeeenennnanans ..03/08/2022 .| TD AMERITRADE ......ccovvun Jovrrnnnnanees 320.944 0 0 0 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 5,358,539 0 0 0 (232,911) 0
025072-81-0 .. [AMER CENT:FOCUSED DYN GR .....eeeevvvueees [ eevnnnn ..03/01/2022 .| TD AMERITRADE .. ..06/13/2022 .| TD AMERITRADE .. ... 3,579.000 |......... 264,600 0. 0. 0. (60,383)|. ...0
37954Y-47-5 ...[GLBL X S&P 500 CC ....evvvvvvvvirnnniiiiiiinn [ eennnnn ..08/10/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ...3,000.000 |......... 132,027 L0 L0 0. ...0
37954Y-48-3 ...[GLBL X NASDAQ 100 CC ......eevvvrvrvvnnnnnnn [ ereeens ..08/10/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ...7,000.000 |..........129,429 0. 0. 0. ...0
37960A-85-9 .. [GLBL X D30 COVERED CALL ........ccevvvvvnns [eemnnnn ..08/10/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ...5,000.000 |......... 117,075 L0 L0 0. .0
46138J-61-9 .. [ INVESCO RUSSEL 1000 DM .....ccevvemeeeeennn [ eevnnnn ..06/08/2022 .| TD AMERITRADE .. ..12/12/2022 .| TD AMERITRADE .. ... 2,426.000 |......... 116,067 0. 0. 0. ...0
464287-15-0 .. [ ISHARES: CORE S&P TOT USM ...eevvnvvvvinnnnn [ eennnnn ..06/08/2022 .| TD AMERITRADE .. ..12/16/2022 .| TD AMERITRADE .. ..2,726.000 |......... 262,810 L0 L0 0. ...0
464287-23-4 ...| ISHARES:MSCI EM MKTS ..eovvreeeeeeiiiieees [ eeenenn ..04/26/2022 .| TD AMERITRADE .. ..12/29/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
464287-50-7 .. [ ISHARES:CORE S&P MD-CP .......evvvvvvvnnnns [ eennnnn ..03/01/2022 .| TD AMERITRADE .. ..12/29/2022 .| TD AMERITRADE .. L0 L0 0. .0
464287-88-7 .. | ISHARES:S&P SC 600 GRO .......cevvvvmeeeeen [ eevnnnn ..04/06/2022 .| TD AMERITRADE .. ..12/12/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
464288-88-5 .. | ISHARES:MSCI EAFE GRO .02/04/2022 .| TD AMERITRADE 12/29/2022 .| TD AMERITRADE .. 0 L0 .0 0
46429B-69-7 .. | ISHARES:MSCI USA MVF . .01/11/2022 .| TD Amer i trade 03/01/2022 .| TD AMERITRADE .. 0 L0 .0 0
78463V-10-7 .. [SPDR GOLD ........ccevnnen . .01/11/2022 .| TD Amer itrade 12/07/2022 .| TD AMERITRADE .. 0 L0 .0 0
78464A-69-8 .. [ SPDR S&P REG BANKING ETF .....covvenvveeenn [ evvnnnn ..01/11/2022 .| TD Ameritrade .. ..|--12/07/2022 .| TD AMERITRADE .. 0. 0. 0. ...0
81369Y-20-9 .. [SEL SECTOR:H CARE SPDR ........ccevvvvvenes [ eevnnnn ..06/08/2022 .| TD AMERITRADE .. ..11/28/2022 .| TD AMERITRADE .. ...56,849 L0 L0 0. ...0
81369Y-50-6 .. [SEL SECTOR:ENERGY SPDR ........cccevruveeee [ervnnnn ..01/11/2022 .| TD Ameritrade .. ..12/07/2022 .| TD AMERITRADE .. ... 7,184 0. 0. 0. ...0
81369Y-60-5 .. [SEL SECTOR:FINL S SPDR ......oeevevvvenneees [ eennnnn ..06/08/2022 .| Various ..12/19/2022 .| TD AMERITRADE .. . . eeeenn.. 178,015 . L0 L0 0. .0
81369Y-80-3 .. [SEL SECTOR:TECH SPDR VU PPN ..06/08/2022 .| TD AMERITRADE .. ..12/16/2022 .| TD AMERITRADE .. oo feeeeeeenn 1,732,000 |......... 260,212 260,212 |.... 0. 0. 0. .0
921908-84-4 .. [VANGUARD DIV A I ETF ...evviviivnnnniinnns feeennnn ..06/08/2022 .| TD AMERITRADE ........cceviiiinnnns .. 12/16/2022 .| TD AMERITRADE ... |ovveennnns 1,606.000 |......... 257,117 |..........250,356 |............ 257,117 [U [V 0 0
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized Value Disposal Disposal Disposal Year Dividends
921909-76-8 .. [VANGUARD TOT | S ETF ..eevvvnniiviiiininnes [ eennnnn ..03/08/2022 .| TD AMERITRADE ..|-.12/29/2022 .| TD AMERITRADE ... 222,697 |....ooe. 205,799 |... .0 .. .0 (16,898) (16,898)|.... ...0
921943-85-8 ...| VANGUARD DEV MKT ETF .. ..04/26/2022 .| TD AMERITRADE .. .[-.12/29/2022 .| TD AMERITRADE ... ... 174,124 |. ..156,350 0] (17, 774)|........ (17,774)]. .0
922908-55-3 ...[ VANGUARD RE IDX ETF ... ..03/01/2022 .| TD AMERITRADE .. .[--12/29/2022 .| TD AMERITRADE ... .. 143,479 |. ..125,416 . 0] .. (18,062)... (18,062)|. .0
922908-62-9 ...[ VANGUARD MD-CP | ETF ..06/08/2022 .| TD AMERITRADE .. 12/19/2022 .| TD AMERITRADE ... 147,118 137,622 |... 147,118 0. L0 (9,49)]........... (9,495)].... ...0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,810,938 2,542,851 2,810,938 0 0 (268,087) (268,087) 32,964 0
5989999998. Total - Common Stocks 11,971,821 11,042,618 11,971,821 0 0 (929,204) (929,204) 107,293 0
5999999999. Total - Preferred and Common Stocks 12,068,525 11,135,582 12,068,525 0 0 (932,943) (932,943) 108,930 0
6009999999 - Totals 22,282,346 20,872,286 22,282,346 0 0 (1,410,059) (1,410,059) 326,587 0
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASLRY .. ..|..09/21/2022 . [ TD AMERITRADE .. 08/15/2023 . |.... L0 L0
UNITED STATES TREASURY .. . 10/13/2022 .| TD AMERITRADE .. 09/30/2023 . |.... 0. 0.
UNITED STATES TREASLRY .. . 06/28/2022 . | JP MORGAN SECURITIES INC. .. 04/30/2023 . |.... L0 L0
UNITED STATES TREASURY . 09/16/2022 . | TD AMERITRADE .. 08/31/2023 . | 0 0
UNITED STATES TREASURY ..06/31/2022 . |Various .. 01/15/2023 . |. 0 0
UNITED STATES TREASURY . 10/27/2022 .| TD AMERITRADE 05/31/2023 . |. 0 0
UNITED STATES TREASLRY .. ..|. 10/26/2022 . [ TD AMERITRADE .. 08/31/2028 . |.... L0 L0
UNITED STATES TREASURY .. .. |.08/29/2022 . [BMO Capital Markets Corp (Chicago) ...... 02/23/2023 . |.... . 0. 0. . .
UNITED STATES TREASLRY .. . .. |- 10/26/2022 . [TD AMERITRADE ...ovvnniiiiniiiiiiiiiiies 04/20/2023 . |.... .370,181 L0 L0 ...375,000 |.... .367,264
UNITED STATES TREASURY .....cccvveuiereremmnnnnnerennns |onnnnnnnns [ ornvnnnnnns . 08/04/2022 . | BMO Capital Markets Corp (Chicago) ...... 02/02/2023 . |...cenennns 2,528,539 |.eevnueiiiiiiennns 0 [0 2,535,000 [........... 2,498,453 .
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 17,492,144 0 0 17,630,000 17,400,374 105,958 0] XXX XXX XXX 32,656 34,767
0109999999. Total - U.S. Government Bonds 17,492,144 0 0 17,630,000 17,400,374 105,958 0of XXX XXX XXX 32,656 34,767
0309999999. Total - All Other Government Bonds 0 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0
ENTERGY MISSISSIPPI LLC ... ..08/29/2022 . | TD AMERITRADE .. 07/01/2028 . |.... 0. L0
ENTERGY ARKANSAS LLC . . 08/05/2022 . | TD AMERITRADE 06/01/2023 . |. . . 0 0 . .
HSBC HOLDINGS PLC .. . 08/05/2022 . | TD AMERITRADE 05/25/2023 . |. .500,213 |.. 0 0 .500,405 |..
ALIBABA GROUP HOLDING LTD . . 08/17/2022 .| TD AMERITRADE 06/06/2023 . |. 497,941 |.. 0 0 496,175 |..
SUMITOMO MITSUI FINANCIAL GROUP INC .. . |..07/22/2022 .| TD AMERITRADE .. 07/19/2028 . |.... .350,967 0. L0 .351,715
MITSUBISHI UFJ FINANCIAL GROUP INC . . |- 08/03/2022 .| TD AMERITRADE .. 07/26/2028 . |.... .500, 166 0. 0. .500,280
TORONTO-DOMINION BANK . |- 08/17/2022 .| TD AMERITRADE .. 06/12/2023 . |.... 197,740 0. L0 .195,886
SOUTHERN CALIFORNIA EDISON CO .. |- 08/05/2022 .| TD AMERITRADE .. 08/01/2023 . |.... .... 294,949 0. 0. ....291,597
CITIGROUP GLOBAL MARKETS HOLDINGS INC .. P ..|. 07/20/2022 .| TD AMERITRADE .. 07/20/2028 . |.... . 2,902,938 0. L0 - . 2,905,259
ROYAL BANK OF CANADA .....eeeveuiierernnnneeeeennnnnes | ennnnnens Coveeenee . 08/17/2022 .| TD AMERITRADE 02/15/2023 . [...ceeennnnnns 350,063 |......ccvnnnnnnns 0 O faeeeeeenn.350,000 |oeevnnnnnnnnns 350,249
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 7,041,504 0 0 7,050,000 7,035,613 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 7,041,504 0 0 7,050,000 7,035,613 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0
2419999999. Total - Issuer Obligations 24,533,648 0 0 24,680,000 24,435,987 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0
2509999999. Total Bonds 24,533,648 0 0 24,680,000 24,435,987 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0
7709999999 - Totals 24,533,648 0 0 XXX 24,435,987 146,534 0] XXX XXX XXX 103, 163 49,909
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 14,256,951 1B ..$ .. .3,235,194 1C..$ .. ...350,063 1D ..$ . 0 1E.$ i, 695,680 1F ..$.............. 4,349,466 1G.$.............. 1,646,295
1B 2A.. B 8.
1C 3A ... . S 8.
1D 4A ... ...0 4B..$ .. 8.
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1D 8 e 0 1E.$ e 695,680 1F..$........... 4,349,466 1G..$.............. 1,646,295
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Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Fifth Third Bank ......ccooovieiiiiiieiienieniens Cincinnati, OH ......
Fifth Third Bank ... ... Cincinnati, OH ..
Fifth Third Bank ... Cincinnati, OH ..
Umpqua Bank .......... San Diego, CA
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 29,813 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 35,516,541 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 35,516,541 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 0 0 35,516,541 [ XXX

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

1. January....o.. 29,460,629 4, 21,124,531 7. 22,719,122 10. October. .... 26,257,867
2. February...|.ccooonnenne 20,274,435 5. 21,868,562 8. 22,664,937 11.  November... ... 37,732,291
3. March 18,985,990 6. 22,080,659 9. September 26,071,602 12.  December 35,516,541

E27
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Show Investments Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Dealers Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

UNITED STATES TREASURY ....eeeeeiiiitteee ettt

........... 12/05/2022 ..........

......................... 0.000

............ 02/28/2023 ..........

............................... 5,254,801

0019999999.

Subtotal - Bonds - U.S. Governments - Issuer Obligations

5,254,801

0109999999.

Total - U.S. Government Bonds

5,254,801

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

olo|lo|loc|o|o|o|e

2419999999.

Total - Issuer Obligations

5,254,801

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|o|o|o

2509999999.

Total Bonds

5,254,801

31846V-41-9 .......

94975H-29-6 ........ ALLSPRING: TRS+ MM_I

FIRST AMER:TRS 0BG V

........... 12/02/2022
........... 12/02/2022

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

000000-00-0 .......
000000-00-0 .......
60934N-80-7 .......
60934N-80-7 .......
808515-62-1 .......
991061-05-2 .......

RBS CITIZENS NA CASH SWEEP

FEDERATED HRMS GV 0 SVC
SCHIAB: TREAS OM INV
CRA (BNY MELLON, N.A., MEMBER FDIC)

........... 03/01/2021
12/30/2022 .
12/20/2022 ..........
12/01/2022 ..........
12/30/2022 .
12/30/2022 ..........

210,000 |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

21,281,197

8609999999 - Total Cash Equivalents

26,610,998

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

Number
1A
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ...

2. Alaska .......ccceeiiiiiiiieee

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California ......ccccoevvvriiiiciiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........cccocevieviiieeicnnene

9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns TN
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ...........cccccceeuens AS
53, GUAM ..oceiiiiiiieeee e GU
54. Puerto RiCO ......cccovveviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 6,068,014 5,800,293 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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