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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....oovevvriiiiecteteieieeeeiete e ssssaese s e 2,639,505 |............ 3.122 ... 2,639,506 |....coovevrrcees [ 2,639,506 |............. 3.122
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeeeeeeeeerinreieens frreeeirneiereenns [oerereeeeesenees e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 1,028,913 |............ 1.217 |........ 1,028,912 [ [ 1,028,912
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 4,576,716 |.............5.414 [ ....... 4,576,716 oo [ 4,576,716 |............ 5.414
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 28,406,027 |............ 33.602 |...... 28,406,026 |.......cooveneeieiinns e 28,406,026 |........... 33.602
1.06 Industrial and MISCEIANEOUS ..........c.cccoereeverereeeeeeeeeeeeeeeieee e e 34,159,979 |............ 40.409 |........ 34,159,980 ..o [ 34,159,980 |........... 40.409
1.07 HyDrid SECUMHIES ....vuviieieiciircciete et | oo 0.000 [o.eeeeeevererrreeeies e [ e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ...............ccceeeveeevereeceeee oo 542,514 |............ 0.642 |............. 542,514 | [ 542,514 |............ 0.642
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred STOCKS .........cceviiieeieiiieteieeceeee et e 542,514 |............ 0.642 |............. 542,514 | [ 542,514 |............ 0.642
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccoooovvvvreecceec oo 145,723 |............. 0.172 [ 145,723 | oo 145,723 | 0.172
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 MUUI fUNDS ... 4,650,405 |............. 5.501 |......... 4,650,406 |......cooveeeeces [ 4,650,406 |............. 5.501
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............ccoeueueueiiininieieieeeeeesese e e 3,888,734 |...c.cone 4.600 |........ 3,888,733 | e 3,888,733 |.ccocnee 4.600
3.09 Total COMMON SEOCKS ........c.cvevevieieiieieieieietereeeeee ettt e 8,684,862 |........... 10.274 |......... 8,684,862 [......coeveerees [ 8,684,862 |........... 10.274
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........cccceueveiriieeeieieisiseeie e s 956,540 |............ 1.132 [ 956,540 |....ovovreeeeens [ 956,540 |............. 1.132
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total real €STAtE .......ceeueiiieieieieiecee e e 956,540 |............. 1132 [ 956,540 |-..eoveeeeieeeen [ 956,540 |............. 1.132
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovrrieeeiininnnseeeeeeeeseseseseeee e (4,181,250)|............ (4.946),........ (4,181,250 freeeene (4,181,250)|........... (4.946)
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeenininnineeeceneneees fooe 7,157,311 | 8.467 |......... TA57, 311 | e 7,157,311 | 8.467
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveveeeeeeeeeeeeee e 255,314 | 0.302 |............. 255,314 | [ 255,314 |............ 0.302
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 3,231,375 | 3.822 |........ 3,231,375 | [ 3,231,375 | 3.822
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 84,536,431 100.000 84,536,431 84,536,431 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year 670,632

Cost of acquired:
2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........oiuiiiiiiiii ittt bbbttt bbbttt b bt sbeaR e e aesaeebesreetesbeetesaeeaeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ceuiiiiiieieeeieeeeceeeee ettt e reresaenebeseeeeeeas 335,613 o 335,613
Current year change in encumbrances:

3.1 T0tals, Part 1, COIUMN 13 ... e et e E e e e e e R e £ e e e R e e R e £ R e o E e £ e e SR e e e e e R e e e e s h e e R e e e e e e e s eeeeeaae S oRe e b e e b e e b e b e bbb bt ns

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e bbb b e e b e b oo b ek e b e b e e b eb e s e e b e se b e e ebe A0S E SRS AR e R e e b e R e b b et bt e b e s eabeseteseeesee et eas
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt h e bt e b e e bttt e s et o2t e ea et eh e e eh e e eE e e b e e b e e a bt ea bt ea et ea e e eRe e eh e e ebeeebeebeanbeen Aoeemseenseenteanseeaseasensennes
Deduct amounts received on diSposals, Part 3, COIUMN 15 .. ...ttt s e bt be bt teeatesseesheesheeabe e beeabeeabeaaseeaseesbesheesbeesbeesbeenbeen Seseesneesseeasessaeeaaesanesaaens
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b bbbt b b s b b et b et b e e b S A e SR e R e e s e b e bbb bbb

6.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

A B )= o = TR o 10 1o e OO

7.2 TOtals, Part 3, COIUMN T0 ...ttt bbbt e b e b e oo b e e b et E oo beh e e b b e e b e b e s e b e sd b et ebe 284 E e RS S E e R e e E e R e e b e b et e b et e b e s Seabeseasesee et et
Deduct current year’s depreciation:

8.1 TOtAIS, PArt 1, COIUMN 17 ..ttt ettt ettt b et b s e bbb £t b £ o bbb b ettt enmns et et s s ansnaeaesa 49,704

8.2 TOtAlS, PAM 3, COIUMN O ..ottt ettt eea et tetesee s seaeteteseseesseeteseses s sesetesesesensesesesasesensssssesesesensssesesasasensssesesesasanssae sEeeEeEeb et e e n e th e b e b ettt tbebes taesebetesennacseseens 49,704
Book/adjusted carrying value at the end of current Period (LINES 1#2+3+4-5+8-T-8) ..........cceruerereriririririsieteteteseseest st stsae st sesese st ssssssesesesesesesssssssseseseseceesssseeensseaenens 956,540
[DI=o (W1 o) e= 1M o o E=Te (g g 11 C=To IR= 10 T 0L RPN

Statement value at end of current period (LINE 9 MINUS LINE T0) ........ceiuiiriiiririiieteteteeist sttt tesesee st sesessesesesesesesesessesesesesesesesessssesesesesesase s ssssasesesenan oesesesessanninananas 956,540

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr VAT .........ciiiiiiiii et 2eeese e e e e e e e e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ......oiuiiiiiiiii bbbttt b bbbt b bbb e e R e e r e s b e e b e sbeebesteebesaeeseereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e e e et e e aeeeaeeaae oeabeeabeeabe et e et e et e aae e sheeas eeetseesseaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o b bbbt bbb bbb e se e b e e b e b e e b e e b e bt e b b e e b b e saebe 228 HE SRS AR SR L AR e R L e b e R e e b e R bR et ebesebeses st

FaXeTe (U= o e Tt oTU o | OO PR
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O .......oeeiieiieee e e oo

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 L. b b b e bbbt bbb bbb b e e b e e b et b et e b oA e SR e R e e s e b e b e bbb bbb

O e = R o Ty A A o] [0 T T OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeeee e
TOtal VAIUAION @IIOWANCE ... .ottt e e e e a e e e e oS e oo R oS E e £ Ee £ E e £ o e £ R e SR e £ R e SR £ SR e S E e e R e £ R e £h e SRt e e e e R e e R e eR e e ee e R e eRe e R e eReeeeeeeeeees AR e R e e et
ST o] ol = I (g T= Y B o TU T SR
Deduct total NONAAMIEA @MOUNLS ..o ettt oot e e e e R e e e £ e e £ e e e e oo R e e e e £ R £ S e e £ R e SR e e R e £ R e e R e e R e e e e e R e e R e e e e eheeReeReebeseeare s S0ess e s et et et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......oiiiiiiiiiiii bbb bbbttt e e e e e e e aees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEA ..........iiiiiiiiitiiiiite ittt bbbt bbb bR bt b £ £ b £ E e E R e b e b e b E e e bt bt e bbbt et 2o emeeseesene e e e s e e e e eneenen
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ..........c.iueueuruiriiiiiirieietetet ettt ettt bt et ese e e sess bbb esese e s ss s e e eneseenas s sesees 310,000

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiiiieeeeeeeeeece ettt ettt a e s s seas Seesebebebee ettt ne bbbttt teteteseseseseneaeaes 310,000
Capitalized deferred interest and other:

B ] = S =T i TR o 10T o e PPN

3.2 TOtals, Part 3, COIUMN T2 ...ttt b bbb b oo b e b e e b e e b e e b ht e h e b e e b e b E s e b e se b e e ebe A0S E SRS AR e R e e b e R e e b e b et e b et e b e s eabeseeeseeesee et
FaXeTe (U= o) e F=TotoTU o | PRSP RRPRRRRRRROY
Unrealized valuation increase (decrease):

Lo I o] = S =T TR o 10 1o e PPN

5.2 TOtalS, Part 3, COIUMN O ..ottt bbb b oo b e e b e e b e bt e b h e b b e s b e b e se b e ee b et e ke A0S E SR e AR e R e e Lo R e b bbb et e b e s eabeseseseeesee et
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ...ttt b e b e bt e bt e bt e a et o2 et ea e e sh e e £h e e eb £ e Ee e bt e a bt em bt ea et ea e e eR e e eheeebeeebe e beenbeen Aoeemteeseeeateaaseessenaensenrnes
Deduct amounts received on diSPoSalSs, Part 3, COIUMN 16 .........iiiiiiiiiiieie ettt ste e s te e be e te e bt ebesssesseesbeesheeabe e beesbeeabeaaseeaseessesseeebeesbeesbeesbeen Seseesaeesseessesaaeesaesaeesnaeans
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o] 4=Ta g 1T g g T=Ta o We =T o] (=Y or - o] o OO
Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOtalS, Part 3, COIUMN T4 ...t bbb b bbb b e e b e e b e b4 b e b s e b b e e b e b e s b e b e ee b e e ke A0S E SR e A E e R e e b e R e e b e b e b e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb e bt bbb b s bbb b e e b e b e b s b bt as e R e S e R e b e b e b e bbb s

L0 e = o Ty 0 A o] [0 o T o W B OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceruiriririririsieieteriritne sttt bt sese e e s s sebesesesans <sesssseeseeesaenans 310,000
[DI=Ye [0 o) =T o o E=Te (g g 11 C=To IR= 10 Lo 0L PO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....cciuiiriiiiiiiitetetetiit sttt sttt ettt s e s bt sese e e s s s sebebesese st s ssssesesebenen oeeeseseseanannananas 310,000

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............c.ccueueveeeeeceeteteeeeeesceetetesesessseetetesesessssesesesesessssesesesesssssesesesesssssssesassnsssssesasasassnsesesasasans sestscsesesasanas 80,598,279
................. 15,290,712
....62,840

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e TotoTU o | USROS R PP

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(151,961)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ... (3,908)

4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiiiieeieieie e (1,409,488)

4.4, Part 4, COIUMN T .ottt ettt ee b ee b £t E b e 4 £ 18 E 0 £ £t E b8 £ 1ot E e E b8 e £ £ et E b b e et b bbbt Rt sen s et en 62,104 ... (1,5083,253)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiieieececeete e e ettt et ee sttt s e e e eaetesesee s asaetesesesssssaetesesessssssesesassssssesetasasensssstesesasanssssaetesassnsnas fesestasscaesesaninas 194,170

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiuieieeieeee ettt ettt ettt e e s et et e s es e e et e e et eassessaseeseseeneaeeeaen 13,949,361

DedUCt AMOTHZAtION OF PIEMIUM ..........ieieceeeeeeieececeeee e eeeaetete s s s aeaesetesee s asaesese s s s asasseses s s anssseses s sssssesesas s sssssssesesasssssseses s s sssssesesas s ssssssses s s assnansesanas +easstsetesesensacaes 654,870

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o ¥ o o N PPN

8.2. Part 2, SECHON 1, COIUMN T ...ttt b bbbt b e bt e b e et SA8sReReaE e b e b e b e bbb b e

R T o=V G2 T=or oo 2 @70 (30 1o N I J PN

8.4, Part 4, COIUMN 15 ..ottt bt bbbt b b e s b b e e b e b e bt e h e e b b e e b e b £ e e e b e e 0o b e e e b et bt bRt e RS EA RS EA R SRR R LR e LRt e s eseeseseseeesee et ens
Deduct current year’s other than temporary impairment recognized:

LT = G R o] [T T T PO O T O T EOTOO T T T T TP OTO PO TSSO T PP PO TUPPOTRPPPRRPION

[ I o T S T=or oo N TR @70 (3o 1o e I AP PRN

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et bbbt b e bbb e b e e e 280 s8eResE e b e b e b e b et e et e st

LS =T I 7o ¥ oo N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coiiiiiiiiiiiiiiii s e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9+10) ......ceevevereruererereeeeceeteeeseeesecsetetesesesseaesesesessseaesesesesessesesesesananes setsesesesesanns 80,038,516
(DLt [N Lot (o) =Tl gTeT g F=Te o Ty (=T o JR=T 40U SRS

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccueuiieieececeeieieeeeectete e eeeesctete et e s s eastetesesesssaesesesesessssetesesesessssesesessenssassesesansnsnan ceesesesessacnes 80,038,516
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........coovevvveviirnirneicne s 2,639,505 |.....ccevrnnne 2,393,754 | 2,678,468 |.......ccveneee 2,557,943
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 2,639,505 2,393,754 2,678,468 2,557,943
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,028,913 971,917 1,184,675 994,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,576,716 4,378,397 5,121,673 4,395,000
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 28,406,027 25,363,862 29,427,069 27,871,227
Industrial and Miscellaneous, SVO 8. United States ...c.oeovvveeeeeeeeeeeeeeeee oo 27,273,797 |...ooveee... 25,015,355 |....ccovnees 27,578,750 |..ccocvee. 26,990,633
Identified FUV)S’S' Unaffilia}ted Bank 9. €anada ....ocoiieeee e 584,185 |...coovviiiin 513,409 |.ooeveee 591,541 [ 575,000
Loans, Unaffiliated Certificates of 10._ Other Countries 6,301,997 5,906,011 6,434,494 6,004,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 34,159,979 31,434,775 34,604,785 33,569,633
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 70,811,140 64,542,705 73,016,670 69,387,803
PREFERRED STOCKS 14.  United States .......ccooeeevvevnevnivnirneneeec e 542,514 | 501,231 [ 548,642
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 542,514 501,231 548,642
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 542,514 501,231 548,642
COMMON STOCKS 20. United States ........ccooveevrviriiieinnn .. ..8,684,862 |. ..8,684,861 |. ..3,495,414
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 8,684,862 8,684,861 3,495,414
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 8,684,862 8,684,861 3,495,414
26. Total Stocks 9,227,375 9,186,092 4,044,056
27. Total Bonds and Stocks 80,038,516 73,728,797 77,060,726

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 537,871 | 634,253 | 1,388,089 |......ccoovnve. 415,682 |...ovveeeen 163,151 [ XX K [ 3,139,046 |......cocvoveree 4.4 . 4,124,457 | 5.9 | 3,139,046

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

537,871

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ..o
35NAICS .o
BBNAICE ..o

3.7 Totals

.................. 508,571

.............. 1,028,912

.............. 1,028,912

508,571

369,690

150,651

1,028,912

884,471

1,028,912

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

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

............... 1,058,708

............... 1,941,297

............... 1,081,534

............... 4,576,717

............... 4,915,171

............... 4,576,716

1,058,708

1,941,297

1,081,534

495,178

4,576,717

4,915,171

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

............... 2,266,723

9,673,897

9,084,689

5,156,140

............... 2,224,578

28,406,027

25,296,470

2,266,723

9,673,897

9,084,689

5,156,140

2,224,578

28,406,027

25,296,470

28,406,026 1




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

Over 1 Year

Through 5 Years

Over 5 Years
Through 10 Years

Through 20 Years Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

BANAICT (e

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 1,977,429

............... 9,693,775
6,014,691 |....

............... 7,875,653
1,733,317

............... 1,099,823 |.............. 2,516,165

8 9 10 11 12
Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Line 12.7 Prior Year Prior Year Traded Placed (a)
............. 22,664,632 - reeeeenenennnn. 066,451

..... 9,730,506 |....

.. ..1,714,065
.................. 392,338

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

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

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

BBNAICE ...

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
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 CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

125 NAIC5 ...
12.6 NAIC6 ...

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year

121 NAIC T e [(c) I 6,349,302 |............ 22,312,912 |............ 19,580,616 |............... 7,166,823 |............... 4,903,894 |..oovoviieeeeeeeees e 80,313,547 [ 843 | XK e e XX K | 59,647,094 | 666,453
12.2NAIC 2 ... . .2 . ....6,014,691 |.... ....1,733,317 ..381,106 |.. 705,872 |... .. ..1,714,065
123 NAIC 3 e (D) i el 102 T2 | e o e ol 102472 208 XK e e XK i 1,360,134 | 392,338
124 NAIC 4 .o (D) e 214,029 227,026 | e

12.7 TOtalS .o

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

2,227,390 |....
527,818 |....

,269 | 30,307,101 |............. 21,313,933 |............... 7,547,929 |............... 5,609,766 |......ocoovevevereereccenes |(D) e 71,565,998 ..o 10000 | XX K e e XX | 68,793,142 [ 2,772,856
12.8 Line 12.7 as a % of Col. 7 9.5 42.3 29.8 10.5 7.8 100.0 XXX XXX 96.1 3.9
13. Total Bonds Prior Year
13ANAIC T et 6,135,629 |............ 24,760,268 |............19,249,524 |........... 5,026,489 |.............. 2,713,291 | et XK o e XX e . 57,885,201 | 82,1 57,865,993
132 NAIC 2 et 898,191 |.............. 4,837,701 |..............2,409,463 |.................. 363,192 |.............. 1,221,959 [ ot XX e e XX e 9,730,506 . 1328 [ 9,670,505

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
T4BNAICK ..o

..... 223,942 |...

..381,106 |..

..... 705,872 |...

..... 9,670,505 |....
... 1,690,404 |....
..527,818 |....

137 TotalS ..o e 7,033,820 |............. 32,353,177 |............. 21,678,024 |............. 5,480,549 |............. 3,985,250 |....coveeeieeiicirienis o D,9,0, CHRRINTE RPN XXX v (b) ..... 70,480,820 |........ccvvecuneee 100.0 [.ooveneee 69,754,720 |..oeerenee. 726,100

13.8 Line 13.7 as a % of Col. 9 10.0 45.9 30.8 7.8 5.6 XXX XXX 100.0 XXX 99.0 1.0
14. Total Publicly Traded Bonds

T4 A NAIC T e e 5,695,905 19,575,038 |............... 7,166,823 |.......c...... 4,903,893 |..cocereeeeerneees [ 59,647,094 | 83L3 [ 57,865,993

14.7 TotalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuvrnrnnne.

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

............... 6,133,872
......................... 8.9

8.6

............... 5,609,765
......................... 8.2

7.8

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

.................. 653,397

.................. 666,453

390,338

.................. 666,453

392,338

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

0.9

3.0

0.0

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

current year, $

prior year of bonds with 5G| designations and $

869,863 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
477,650 current year of bonds with Z designations and $ .......cccceenv. 1,009,396 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

current year, $

(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.

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

754,854 ; NAIC2 $

i NAIC3 $oe

i NAICA $o

; NAICS $...........

; NAIC 6 $



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 3 4 5 6 7 8 9 10 11 12

Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately

Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1

. U.S. Governments
1.01 Issuer Obligations ............cccecevrieirieenieesieeeenns 499,540 | 489,854 |.....ccoevnene 635,701 |.coveiiinnene 362,899 |ooeiennnne 152,555 |.ooveeee e XK o 2,140,549 VN 2,877,256 Ao 2,140,549 |.ooiiiee,
1.02 Residential Mortgage-Backed Securities ... 33,215 |. ... 86, .. ... 53, .. ..52,784 |.. . 10,59 |.... . . .
1.03 Commercial Mortgage-Backed Securities .......... [...cccocovvvennn.n. 5,115
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals 537,870

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 ... XXX
2.05 Totals XXX

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccceveeneenieiinienieiiene |, 508,571 |ovoveiieene 369,690 |.covvevennnne 150,651 [oeoveieieieeiieeieies e oo D, 0.0 ST TR 1,028,912 [ 14 | 884,471 [ 1.3 [ 1,028,912 |
3.02 Residential Mortgage-Backed Securities . . .
3.03 Commercial Mortgage-Backed Securities .......... [ o e
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals 508,571 369,690 150,651 XXX 1,028,912 1.4 884,471 1.3 1,028,912

80I1S

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

4.01 Issuer Obligations ............ccccooiviiiiiiiiieiiciicciees o 1,058,708 |......coenvee 1,941,297 | 1,081,534 [ 495,178 | D.9,9 TN R 4,576,717 [ 6.4 | 4,915,171 oo 7.0 Jovne 4,576,716 [ 1
4.02 Residential Mortgage-Backed Securities ... .. . . .. v |

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 1,058,708 1,941,297 1,081,534 495,178 XXX 4,576,717 6.4 4,915,171 7.0 4,576,716 1

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

5.01 Issuer Obligations ...........ccccccceuee. [ P 1,062,965 |.............. 5,025,752 |....ccoenee 4,531,581 [ 722,516 |.cooeinene 868,860 12,211,674 7.9 [ 11,061,781

5.02 Residential Mortgage-Backed Securities ... 1,203,758 |. .. 4,648,144 | .. 4,553,108 |.. . 4,433,624 |... 1,355,718 |.... .16,194,352 |.. ..22.6 |. 14,234,687 |...

5.03 Commercial Mortgage-Backed SeCUNities .......... |oocccooiiviiiiiiiiiieiis foreeieiececcecieciiees |eeeieeeeeeeeeeeceeies foeeeeeieeeecieieiieiee Joeeeieeieiieeeeeiieeiieee feeveeese i XK e foreeeeeeeeeeceeeeeiees e eeeies foreeeeeee e

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 2,266,723 9,673,8% 9,084,689 5,156, 140 2,224,578 XXX 28,406,026 39.7 25,296,468 35.9 28,406,026

............. 12,211,674
..16,194,352 |.

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cceoeeeeieeeeieeiinieeeeeeeees e, 2,351,787 |.ooveenne 16,916,313 ..o 8,613,969 |.....ceunee 1,407,136 |....ccvenvee 3,222,036 |............ D,9,0 NN RUN 32,511,241 [ 45.4 | 33,766,885 |...c.cvverrieiinns 47.9 [ 29,754,226 |.............. 2,757,015
6.02 Residential Mortgage-Backed Securities ... . , , , . , . ,
6.03 Commercial Mortgage-Backed Securities .......... |..cccveeivevieeceeeces oo, 153,579 oo 877,013 | e e D 0.0 ST 1,030,592 ..o 14 [ 1,034,039 [.ooovoiiiiies 1.5 [ 1,030,592 |...ocvovveeieiiieees
6.04 Other Loan-Backed and Structured Securities ... 53,808 519, 165 XXX 572,973 0.8 152,509 0.2 572,973
6.05 Totals 2,415,397 17,687,964 9,608,970 1,480,928 3,222,036 XXX 34,415,295 48.1 35,260,253 50.0 31,642,443 2,772,852

~

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

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

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevreenenncincines oo 5,481,571 | 24,742,906 |............. 15,013,436 |.....cocvnee 2,987,729 ....4,243,451 52,469,003 |........cccoveeeennn. 7823 [, XXX [ XXX v oo 49,712,077 | 2,757,016
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 1,246,775 | 4,833,856 |.......c.c.c... 4,724,922 |...cocs 4,560,200 ....1,366,314 16,732,067 |-..ccvoveiiceeenn 2804 | D\9.0 RN RUNR D.9.0 TN RUNRN 16,716,231
12.03 Commercial Mortgage-Backed Securities ........ C1E75,575 | e e XX [ 1,791,862 | 225 | XXX o XXX i o 1,791,862

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

572,973 |.

..572,973

B R, 6,787,269

12.09 Totals ... e 6,787,269 | 30,307,099 |...ccvennnee. 21,313,933 [ 7,547,929 |.oovviiins 5,609,765 |...eevveeeieieieiiiens e 71,565,995 68,793,143 |.....cceeene. 2,772,852

12.10 Line 12.09 as a % of Col. 7 9.5 42.3 29.8 10.5 7.8 100.0 XXX XXX XXX 96.1 3.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 4,218,315 |.............. 25,413,665 |.............. 16,916,914 |..oooeeenns 3,288,679 |..oeveenenn 3,667,991 [ XXX i o XX [ e XXX e 53,506,564 o 7529 e 52,798,672 ... 706,892

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

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

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

13.08 Unaffiliated Certificates of Deposi

.2,653,591 |...
161,913 |...

.3,587,446
.1,173,664

. 14,839,074 |..
1,964,465 |..
..152,509 |..

19,206

B R, 7,033,819

13.09 Totals ... [ 7,083,819 [, 32,353,177 |ceeeeenene 21,678,024 |........o..... 5,480,548 |......ccune 3,935,250 70,480,818 |.....cevvrenee 100.0 Jovoveirnene 69,754,720

13.10 Line 13.09 as a % of Col. 9 10.0 45.9 30.8 7.8 5.6 100.0 XXX 99.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 4,830,957 |..coicinn 22,636,504 |.............. 15,013,436 |.....cocvenee 2,987,729 ....4,243,451 49,712,077 52,798,672 |...ccvcvvvveireenn 4.9 [, 49,712,077

14.02 Residential Mortgage-Backed Securities .1,243,902 |... .4,719,344 4,560,200 |.. .1,366,314 . . .. 16,716,232 |. 4. . 14,839,074 |. . 16,716,232 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 5,115 | 211,172 [ 1,575,575 [ s o D,0. % SRR RN 1,791,862 [..oeveiciiciiee 2.5 [ 1,964,465 |...coooviiriiienn 28 | 1,791,862

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

...572,973

152,509

................... 572,973

................ 6,133,872

......................... 8.9

8.6

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

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 CELINA MUTUAL INSURANCE 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

1.

12.

Book/adjusted carrying value, December 31 of prior year
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 NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

255,314

255,314

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 7,562,378 | | S 7,562,378 oo
2. Cost of cash equivalents aCqUIred ..............ccooueueueueureeeieieieieieeeeeeee e freseeereieeeen 7,156,342 |...cocrin 498,571 [ 6,657,771 |
3. ACCIUAI OF DISCOUNL ... [eeesine s 969 |- 969 |- e
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e
6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 7,562,378 |.ooceeeeverirriicciinniees oo 7,562,378 |...oooeeeiieeeieiceee
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 7,157,311 [ 499,541 [ 6,657,770 [.oeeeeeeercceeeee
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 7,157,311 499,541 6,657,770

(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 CELINA MUTUAL INSURANCE 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
Home Office and Parking Lot .........ccceevvvveviiinienns [eeneeennns Celinad .oooeeeeeiieeiiiienn OHooooiiiiiiiiiiiiiiee, . 12/28/1993 .. |. 12/31/2006 .. |............. 3,072,077 [euvvveeeieiiiiiiiiiiiiins fooeiiiiiiiinn 956,540 |............. 2,179,000 [...ovvvvvnnnneees 49,704 [o.eeeeeiiiiiiiiiiis oo e, (49,704)[..ceveeeeiiiiiiiiiiiiiins oo 139,446 [...oovvveveiiiiiinnnnnees

0299999. Property occupied by the reporting entity - Administrative 3,072,077 956,540 2,179,000 49,704 (49,704) 139,446
0399999. Total Property occupied by the reporting entity 3,072,077 956,540 2,179,000 49,704 (49,704) 139,446

0699999 - Totals

3,072,077

956,540

2,179,000

(49,704)

139,446
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

New Ceiling & Wall Support in Basement near Freight Elevator
West Parking Lot- Asphalt, Drainage, Sidewalks .....

West Parking Lot- Asphalt, Drainage, Sidewalks ..
West Parking Lot- Asphalt, Drainage, Sidewalks
Loading Dock- Drainage, Concrete, Burms
Loading Dock- Drainage, Concrete, Burms ...
West Parking Lot- Asphalt, Drainage, Sidewalks
West Parking Lot- Asphalt, Drainage, Sidewalks

Celina .
Celina
Celina .
Celina
Celina .
Celina
Celina .
Celina ....

H.A. Dorsten Inc ....

Garmann/Mi | ler & Associates,
CTL Engineering, Inc. .

H.A. Dorsten Inc .......

Garmann/Miller & Associates, Inc .
H.A. Dorsten Inc .........
Garmann/Miller & Associates, Inc .

H.A. Dorsten Inc

0199999. Acquired by Purchase

0399999 - Totals

335,613
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation Recognlzed brances | (11-9- 10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Parking Lot ...11/01/2022 .. |Disposed s . .
Resurface H/0 Parking Lot . ..11/01/2022 .. |Disposed ... s
Parking Lot Light Insllllallon ...11/01/2022 .. [Disposed
0199999. Property Disposed

0399999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Celina Apartment Group LLC
................ Celina Apartment Group LLC .......ccooeeeviiiiiiss | onnnnnnnn |CelINA wevvvvvivveeveeeeeeneeeeennnnns JoveeeennOHe | Michael A Staudt ..o o e | 11/18/2022 e .. 310,000 el 310,000 el 310,000 [ o e Jeveeeeeieieeeeens fovviiiiiiiiiiiins foeeeeeeeei e .. 15,085
2199999. Joint Venture Interests - Real Estate - Unaffiliated 310,000 310,000 310,000 XXX
6099999. Total - Unaffiliated 310,000 310,000 310,000 XXX

6199999. Total - Affiliated

310,000 310,000 310,000

6299999 - Totals

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

1A " . 1C..$... v DS TE .8 i L 1G .8 e
1B 2C..$

1C 3C..$

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
....................... Celina Apartment Group LLC ...eeuveeuuieeeeieieieesieeeeeeeeeeueeeneeenneeenneeennseenneeeeneees |081INA tovvuiiiiiiiiiiiiiiiiiiiiieieeeeeieeeeieenns |oeeennn.OHeeo. . | Celina Apartment Group LLC  Michael A Staudt ............ccceceenn... L 11/18/2022 e e 810,000 e e feeeeiieeenn.... 15,085
2199999. Joint Venture Interests - Real Estate - Unaffiliated 310,000 XXX
6099999. Total - Unaffiliated 310,000 XXX
6199999. Total - Affiliated XXX

310,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FP-8 ..... US TREASURY LA e 194,966 |. 109.8910 |.........evvnnees 153,847 |oueeeiiiiiinnnn 140,000 |eevveniiiinnnnn 181,525 [ooviviviiiiiiiii o (4785) [ s e 5.375 |...... 1.508 ....02/21/2020 ...|....02/15/2031 ...
912810-0A-9 ..... US TREASLRY ... 1.A. .. 369,612 |...94.4690 |... 10362,899 | feeeee e (1,908) | [ s 3.500 |...... 2.662 ...08/19/2019 ...|....02/15/2039 ...
912810-SJ-8 ..... US TREASLRY ... 1.A. .. 152,777 |...70.9060 |... 152,855 | e (70) e e e 2.250 |...... 2.190 ....00/23/2019 ...|....08/15/2049 ...
912828-4N-7 ..... US TREASLRY ... 1.A. .. 124,570 |...94.5160 |... 28758 o e 88 s e s 2.875 |...... 2.958 ....06/05/2018 ...|....05/15/2028 ...
912828-51-8 ..... US TREASLRY ... 1.A. .. 205,568 |...95.5470 |... 203,510 |oeveeiniiiiins oo (BA) Lo e e 3125 |...... 2.840 ....01/24/2019 ...|....11/15/2028 ...
912828-6B-1 ..... US TREASLRY ... 1.A .. .. 126,401 |...92.6560 |... 115,820 |.... . . 125,912 | e (I8T) e e s 2.625 |...... 2.528 ...04/09/2019 ...|....02/15/2029 ...
912820-FK-2 ..... US TREASLRY . .. SD.. [ TR 1.A FE .. 489,063 |...98.0470 |... 490,234 |.... . 500,000 |.. L. 489,854 i e T2 i e o 3.500 |...... 4.385 ...10/07/2022 ...|....09/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,662,957 | XXX 1,482,522 1,565,000 1,641,009 XXX XXX XXX XXX
361798-LS-4 ..... G2SF MA3937 3.500 09/20/46 LA L..93.5160 |..oovvviiinnnnnnn 15,226 |onnnniiiinnn 16,282 it 16,328 | e e [ e 3.500 |...... 3.508 ....08/07/2018 ...|....09/20/2046 ...
361798-2P-1 ..... G2SF MA4382 3.500 04/20/47 LA 1..93.3760 |.eeeeiniiieeeeennn 29,255 [ 81,830 [t B31,830 [ e e e e 3.500 |...... 3.562 ...04/24/2018 ...|....04/20/2047 ...
36179T-AK-1 ..... G2SF MA4510 3.500 06/20/47 LA L..93.3770 |ooeeeiieeennn 21,014 | 22,504 022,606 [ e e [ e 3.500 |...... 3.477 ....03/07/2018 ...|....06/20/2047 ...
36179T-G3-3 ..... G2SF MA4718 3.000 09/20/47 LA 1..90.9030 |eeeeveiieeeeennn 36,119 [ 89,734 |l B8UBAT | e e e | 3.000 |...... 3.545 ....04/24/2018 ...|....09/20/2047 ...
36179T-JY-2 ..... G2SF MA4779 4.000 10/20/47 .. 1.4 .. ...96.5080 |. .4.000 |...... 3.550 ...03/26/2018 .. 10/20/2047
36179T-NR-2 . G2SF MA4900 3.500 12/20/47 .. 1.A .. ...93.3790 |. .3.500 |......3.438 ....03/13/2018 .. 12/20/2047
36179T-SF-3 ..... G2SF MAS018 3.000 02/20/48 .. 1.4 .. ...90.7340 |. .3.000 |...... 3.465 ....03/07/2018 .. 02/20/2048 ...
36179T-V4-4 ..... G2SF MA5135 3.000 04/20/48 LA ...90.8920 |..eoevenieeeeen 15,715 | 17,200 [t 16,831 | e [ e e 3.000 |...... 3.528 ...05/01/2018 ...|....04/20/2048 ...
36179T-XU-4 ..... G2SF MA5191 3.500 05/20/48 LA L..93.3760 |...oevviienennnnn 12,050 [onenniiiiiinnnn 12,906 i 12,907 | e e [ e 3.500 |...... 3.559 ....05/01/2018 ...|....05/20/2048 ...
3622A2-BN-1 ..... GNJP 783645 3.500 07/15/27 N LA B 1..95.8020 |..eeevniiieeeeennn 20,311 [ 21,200 [ 20,788 s e (121) e e e 3.500 |...... 1.804 ...10/10/2013 ...|....07/15/2027 ...
36296R-30-8 ... GNSF 699307 6.000 10/15/38 ...evvvvvvvvvvnnnninriinnnnnnifons voe | unnnns 4. LA e 2,119 1. 102.6420 |.......cooveeeeennn 2,168 |oueeniniiinen 2,112 [ 2119 o i o foiiin ol 6.000 |...... 6.100 ...11/03/2008 ... |....10/15/2038 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 237,856 | XXX 221,552 237,832 237,226 XXX XXX XXX XXX
38373M-YH-7 ..... GN 0712A C SEQ VAR eeeeeeee e e [ o TA s 5,342 [...99.3170 |oeeeeeeierininnnns 5,076 |oeeeeeeeeenninnns LT L R B5,115 [ e () s oo e 5.278 |...... 4.904 ....05/17/2010 ...|....04/16/2041 ...
38378B-0G-7 ..... GN 1227A D SEQ VARI ... 1.4 .. .. 350,000 |...92.7290 |... . .. ....350,000 A R R 3.487 |...... 3.548 ....02/08/2012 ...|....03/16/2045 ...
38378B-1C-9 ..... GN 1278 C SEQ VARI .... 4. .. 422,313 ]...90.0130 |... . 400,000 |.. ...406, 155 e (1,673) oo Joneereeeniiineee foeees 2.859 |...... 2.642 ...10/26/2012 ...|....06/16/2052 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 777,65 | XXX 689,680 755,111 761,270 (1,684) XXX XXX XXX
0109999999. Total - U.S. Government Bonds 2,678,468 | XXX 2,393,754 2,557,943 2,639,505 (8,415) XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX
13063C-R4-4 ..... STATE OF CALIFORNIA .. v |- 1.CFE ... .. 322,278 |. 106.1970 |... ...272,085 e (8,082) |oeeviieeeeiiie feeeeeeeiiiiiens ]22225.000 .l 1.628 ...06/22/2016 ...|....09/01/2025 ...
246381-LY-1 ..... STATE OF DELAWARE |- TAFE L .. 108,748 |. 103.9100 |... o (2,839) [ e [oee2225.000 o 2.426 ....01/02/2018 ...|....07/01/2027 ...
419792-2C-3 ... STATE OF HAWAI'I .. 1.CFE ..|... .. 150,809 |...68.2490 |................. 102,374 |.......ccevnenn 150,000 |oovivnnnnnnnnnnn50,651 [ounnniiiiiiinnns Jovvviniieee e (78) e o 002,215 | 2.176 ....09/09/2020 ...|....08/01/2037 ...
594612-BM-4 ..... STATE OF MICHIGAN .. B .. 1.BFE ..|... .. 302,565 |. 101.8780 |... . .. . eeeeeeeee (6,680) [oeeeeeeiiiieeis e [22.205.000 ... 2.274 ....07/15/2015 ...|....12/01/2023 ...
57582R-DM-5 ... THE COMMONIWEALTH OF MASSACHUSETTS .......cevvvvvnnnereefons vunfvnnnnns 2 e L ABFE i 300,275 [. 100.6720 |.......ccevunnnns 251,680 |.....oiiiinnnnnn 250,000 [......ceevnnnnnns 252,332 | o (6,913) |vvvvvevennnnnenns foeeeeeeiiiiiiennss |......5.000 . 2.216 ...07/22/2015 ...|....05/01/2024 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 1,184,675 [ XXX 971,917 994,000 1,028,913 (24,072) XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,184,675 [ XXX 971,917 994,000 1,028,913 (24,072) XXX XXX XXX
94766P-FR-7 ..... BOARD OF EDUCATION OF WEBER SCHOOL DISTR .. S LAFE L .. 245,896 |. 101.0480 |... 202,096 |.... . 200,000 |.. ....202,620 e (5,680) |oeeviiiieiiiiiis feeeeeeiiiiieens |02225.000 .l 212 ...10/02/2014 ...|....06/15/2023 ...
94766P-FR-7 ..... BOARD OF EDUCATION OF WEBER SCHOOL DISTR .. - TAFE L. .. 122,948 |. 101.0480 |... 101,048 |.... . 100,000 |.. ... 101,310 e (2,840) |oeeeeieeeeeeis e |222225.000 . 2182 ....10/02/2014 ...|....06/15/2023 ...
101547-U-9 ..... BOULDER VALLEY SCHOOL DISTRICT NO. RE-2 ... |- 1B FE ... .. 410,190 |. 103.9680 |... 363,888 |.... ..350,000 |.. ... 366,106 L (6,385) [ e [22.5.000 | 3.0M ....04/14/2015 ...|....12/01/2038 ...
164231-K0-4 ..... CHEROKEE COUNTY SCHOOL SYSTEM |- 1.BFE ... ..200,000 |. 101.1250 |... 202,250 |.... . 200,000 |.. 10200,000 |-eeeiieeeeenies feeeeeeeies s e ... 5.870 | 6.045 ...06/19/2009 ...|....08/01/2028 ...
349426-F0-4 ... CITY OF FORT WORTH TEXAS .. |- 1.CFE ... ...96.8130 |... 242,033 |.... 258,267 e oo (516) | e 4125 3.724 ....06/25/2022 ...|....03/01/2042 ...
64966L-58-3 ..... [CITY OF NEW YORK ......... .. 1.CFE .. . 105.5900 |. ..263,975 |. .269,103 |.. .1.986 ...02/25/2016 .. 08/01/2025
76541V-TB-3 ..... CITY OF RICHVOND VIRGINIA . .. 1.BFE .. . 111.3440 |. ..22,667 |.. e 2.201 ... 12/06/2017 .. 03/01/2028 ...
70914P-$8-6 ..... COMMONWEALTH OF PENNSYLVANIA .. |- 1.DFE ..|... ...70.2290 |... . 500,000 |.. 495178 s [ 286 | e [2e2222.000 ...l 2.091 ...12/02/2020 ... |....05/01/2039 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
180848-00-9 ..... COUNTY OF CLARK ...euiiviiiiiiieiiiniie e eeeninens L ABFE s 320,768 |. 107.6300 |............eee0.269,075 [oeneiiinnnnnnn 250,000 [....oevvvrnnnnnns PIL T R R (7,132) feeeeeeiiiiiieees i [20000.5.000 ... 195 [N oo | 2,083 [ceevveineninns 12,500 |....02/16/2016 ... |[....11/01/2026 ...
181234-54-8 ..... EVERGREEN SCHOOL DISTRICT NO. 114 CLARK ... |- TAFE L .. 305,340 |. 101.9780 |... ..250,000 |.. ....293,713 e (5,544) |oeeeieeieeeis e 122240000 . 1.519 ....11/09/2020 ...|....12/01/2036 ...
403755-T3-5 ..... GWINNETT COUNTY SCHOOL DISTRICT | TAFE L .. 419,430 |. 106.2470 |... ..350,000 |.. ....369,132 e (7,081) fevniiiiiiiiiiiis e 00222250000 .l 2.846 ....02/23/2015 ...|....02/01/2035 ...
517840-60-2 ..... LAS VEGAS VALLEY WATER DISTRICT ... .| 1.CFE ... .. 315,440 . 105.5820 |... ..250,000 |.. ....268,146 e (7,285) |oeeeeieeeeeeens feeeeeeeeeiiieeeeee |+.22225.000 ... 1.945 ....02/12/2016 ...|....06/01/2027 ...
54589T-CE-0 ..... LOUDOUN COUNTY VIRGINIA | TAFE L .. 428,691 |. 104.9090 |... ..350,000 |.. ....366,5% o (8,375) [euniiiiiiiiiiiiis e 00222250000 .l 2.498 . 1172572014 ... |....12/01/2027 ...
741701-W8-5 ..... PRINCE GEORGE'S COUNTY MARYLAND .. 1.AFE ..|... .. 181,797 |. 101.4620 |... 152,193 |.... . 150,000 |.. ....152,870 e (4,280) | e 2222252000 .. 2182 ....09/16/2015 ...|....09/01/2023 ...
763682-G8-8 ..... SCHOOL DISTRICT NO. 2 OF RICHLAND COUNTY .. .. 1.CFE ..|... .. 303,678 |. 100.1860 |... 250,465 |.... ..250,000 |.. ....250,666 e (7,931) [ e 0222250000 . 1.819 ....12/09/2015 ...}|....02/01/2023 ...
022447-XR-2 ... THE ALVIN [NDEPENDENT SCHOOL DISTRICT - TAFE L. .. 426,342 |. 100.2910 |... ..350,000 |.. ...351,242 (10,069 |-eevvvneeeeennns feeeeeeeeeeiiiieeee |+.22225.000 ... 2.115 ....12/03/2014 ...|....02/15/2023 ...
815626-GQ-3 ..... UNIFIED SCHOOL DISTRICT NO. 259 SEDGIICK .. 1.CFE .. . 107.2610 |. ..321,783 |. . 300,000 (1,381) | ......5.779 ...07/30/2009 .. 10/01/2028 ...
940859-BA-8 ..... WASHOE COUNTY SCHOOL DISTRICT . ] eeeeeeeeee |- 1D FE L. . 108.8430 |... 27,211 25,000 feeerennnnnneenn.. 27,485 ... e (630) [ e [2....5.000 ... 2.261 .. ...11/20/2017 ...|....10/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,121,673 | XXX 4,378,397 4,395,000 (82,424) 51,872 195, 150 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,121,673 | XXX 4,378,397 4,395,000 4,576,716 (82,424) 51,872 195,150 XXX XXX
040654-WZ-4 ..... ARIZONA STATE TRANSPORTATION BOARD ......ovvvvvvvnnnfons von ] vunnnns 2 i L ABFE s 174,954 |. 107.7320 150,000 |evveenviiinnnnn 164,352 |oovvvveniiiiiiiens foiinnnns (3,916) ....03/19/2020 ... |....07/01/2030 ...
914301-52-5 BOARD OF REGENTS OF THE UNIVERSITY OF HO .... B .. 1.CFE ..|... . 102.1730 |... ..250,000 |.. ....260,329 .. (4,729) | ...01/22/2016 ...|....02/15/2025 ...
155498-LX-4 . CENTRAL TEXAS REGIONAL MOBILITY AUTHORIT . 2 .1.GFE .. ...89.9630 |. ..250,000 .261,013 |.. . (62) |. ....05/31/2022 .. 01/01/2051
167593-A9-3 . CHICAGO O'HARE AIRPORT .. 2 1EFE .. ...93.8430 |. . 150,000 145,693 |.. .91 ....06/27/2022 .. 01/01/2041
249182-LF-1 ..... CITY AND COUNTY OF DENVER . 2 .1EFE .. . 106.5720 |. . A ..250,000 (443) ...09/22/2022 .. 12/01/2032 ...
04780M-VS-5 ..... CITY OF ATLANTA 2 e [ 1D FE L ...97.9860 |... ...97,986 |.... . 100,000 Joeeernnniieeeennnn 92,867 feeeiiiiiiiiiiees e 9 ....09/27/2022 ...|....07/01/2036 ...
161036-RV-2 ..... CITY OF CHARLOTTE NORTH CAROLINA ... 2 e 1D FE L .. 77.1670 |... 204,493 |.... ..265,000 |.. ....283,489 (1,971 | ....06/11/2021 ...|....07/01/2046 ...
442435412 ... CITY OF HOUSTON e | 1.CFE Ll . 100.9070 |... 252,268 |.... ..250,000 |.. ....253,229 ..(8,608) | ...04/07/2016 ...|....05/15/2023 ...
469487-ST-0 ..... CITY OF JACKSONVILLE FLORIDA .. 2 e [ 1.CFE L . 101.1890 |... 126,486 |.... ..125,000 |.. ....128,530 ....04/27/2022 ...|....10/01/2037 ...
469495-0G-7 ... CITY OF JACKSONVILLE FLORIDA .. 2 e [ 1D FE L . 106.0400 |... 265,100 |.... ..250,000 |.. ....268,354 ...01/07/2016 ...|....10/01/2027 ...
648797-NF-1 ..... CITY OF NEW SMYRNA BEACH .. 2 e [ 1.CFE L ...94.6460 |... 113,575 |.... . 120,000 |.. ....136,997 ....07/21/2020 ... |....10/01/2049 ...
765433-LK-1 ..... CITY OF RICHVOND VIRGINIA . 2 e | 1.CFE Ll ...93.7410 |... 374,%4 |.... . 400,000 |.. ....441,276 ...04/14/2020 ...|....01/15/2050 ...
798136-YF-8 ..... CITY OF SAN JOSE 1 .. 1.F FE ..|... ...74.6840 |... 186,710 |.... ....252,112 ....04/07/2021 ...|....03/01/2036 ...
988516-BP-4 ..... CITY OF YUMA MUNICIPAL PROPERTY CORPORAT 2 .1.DFE .. . 105.0740 |. ..262,685 |. .266,047 |.. ....01/06/2016 .. 07/01/2027
927793-YT-0 COMMONWEALTH TRANSPORTATION BOARD .. 1.BFE .. . 107.6790 |. 276,474 |.. ....02/16/2016 .. 05/15/2026
181000-PB-0 ..... | COUNTY OF CLARK ........ .. 1.DFE .. . 103.1500 |. ....06/09/2016 .. 07/01/2024
59334D-HX-5 .| DADE COUNTY FLORIDA | eeeeeeee [ 1D FE L . 103.7150 |. ...02/16/2016 .. 10/01/2024 ...
59334D-LT-9 ..... [DADE COUNTY FLORIDA ... 2 ... .. 1.DFE .. ...95.8390 |. ...02/11/2020 .. 10/01/2044 ...
409328-BR-1 ..... HAMPTON ROADS TRANSPORTATION ACCOUNTABIL 2 e [ 1.CFE L ...92.1550 |... . 300,000 |.. . ....09/06/2022 ...|....07/01/2052 ...
414009-QY-9 ..... HARRIS COUNTY CULTURAL EDUCATION FACILIT .. ]2 e | 1LCFE Ll ...70.2640 |... ..250,000 |.. .... 195,491 . ...05/16/2022 ...|....10/01/2051 ...
542691-CP-3 ..... LONG ISLAND POWER AUTHORITY 2 e | LFFE L .100.0110 |... ..250,000 |.. ....235,510 L 102 | ....11/03/2022 ... |....09/01/2038 ...
544445-XK-0 ... LOS ANGELES WORLD AIRPORTS 2 e | 1D FE Ll . . 108.3590 |... . 200,000 |.. ....233,858 ... (2,388) | ....08/24/2022 ...|....05/15/2042 ...
546399-JT-4 ..... LOUISIANA PUBLIC FACILITIES AUTHORITY .. 2 e | LFFE L .. 168,215 ]...96.7590 |... 130,625 |.... ..135,000 |.. ....162,851 .. (2,268) |. ...07/22/2020 ... |....04/01/2040 ...
560551-QY-2 ..... MAINE TURNPIKE AUTHORITY 2. .. 1.DFE ..|... .. 195,590 ...94.3110 |... 188,622 |.... . 200,000 |.. ...195,637 ....08/24/2022 ...|....07/01/2045 ...
57604P-5P-5 . MASSACHUSETTS CLEAN WATER TRUST 1 1AFE .. 258,637 . 100.2740 |. ..224,614 |. ..224,000 .248,447 |.. (2,492) |. ...02/24/2012 .. 08/01/2040 ...
57584X-8K-0 ..... MASSACHUSETTS DEVELOPMENT FINANCE AGENCY . 2 .1.DFE .. . 60,810 |. 109.8940 |. 54,947 |. ..55,740 |.. (1,085) . ....12/15/2017 .. 07/01/2028
591745-X5-8 . METROPOLITAN ATLANTA RAPID TRANSIT AUTHO . .. 1.CFE .. 129,014 |. 107.8950 |. ..107,895 |. 110,445 |.. (2,866) |. ....02/18/2016 .. 07/01/2026
591745-X5-8 . METROPOL I TAN ATLANTA RAPID TRANSIT AUTHO . . .. 1.CFE .. 193,521 |. 107.8950 |. ..161,843 |. 165,667 |.. (4,299) | ....02/18/2016 .. 07/01/2026
59261A-DJ-3 . METROPOL ITAN TRANSPORTATION AUTHORITY ... 1 .. 1.G FE .. 314,950 . 103.6490 |. ..269,123 |. .270,523 |.. (6,884) | ....02/19/2016 .. 11/15/2025 ...
606361-QP-3 ... MISSOURI HIGHWAYS AND TRANSPORTATION COM .. .. 1T.AFE .|... .. 345,939 [. 100.1650 |... 300,495 |.... ....300,3% ... (4,607) | ...03/10/2011 ...|....02/01/2023 ...
812670-DP-9 ..... MUSEUM DEVELOPMENT AUTHORITY OF SEATTLE | TAFE L .. 291,743 |. 103.1020 |... ...256,049 .. (4,690) [ ...06/27/2014 ...|....04/01/2029 ...
646140-DU-4 ..... NEW JERSEY TURNPIKE AUTHORITY B |- 1L.EFE ... ... 90,000 |...78.8340 |... ....01/22/2021 ...|....01/01/2031 ...
64763H-FK-6 ..... NEW ORLEANS AVIATION BOARD .......ccevvnniiivinnnnnnnnnne fone ven ] aunnnns 2 e LAFFE 223,746 |. 100.8490 ...07/09/2020 ... |....01/01/2040 ...
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650009-B4-4 ..... NEW YORK STATE THRUWAY AUTHORITY ........ocovviiiinnnnn LFFE L 305,000 |. 102.0760 |........evvennenn 255,190 [..ooovvnnnninnns 250,000 [....oevvvrnnnnnns 258,085 [ouvvvvviiiiiiiiinn foeeeeeens (7,968) [.ooevvvvnniiiies fovvniieiiiiiinis fees 5.000 |...... 1.753 ....11/01/2016 ...|....01/01/2025 ...
679086-DT-2 ..... OKLAHOMA CAPITOL IMPROVEMENT AUTHORITY .... oo |- 1.DFE ..)... .. 252,760 |. 103.5530 |... . 210,000 |.. ....217,295 e (T19) | e s 5.000 |...... 2.673 ...09/25/2014 ...|....07/01/2026 ...
79765R-5P-0 ..... PUBLIC UTILITIES COMMISSION OF THE CITY ... |- 1.DFE ... .. 110,469 |...77.0570 |... . 100,000 |.. ... 108,581 L (1,013) [ e e 3.000 |...... 1.841 ....02/09/2021 ...|....11/01/2045 ...
76221R-R5-4 ... RHODE |SLAND HOUSING AND MORTGAGE FINANC .. |- 1.BFE ... ..401,300 |...68.3450 |... . 400,000 |.. 801,124 e e () e e s 2.350 |...... 2.335 ....09/01/2021 ...|....10/01/2044 ...
79766D-GB-9 ..... SAN FRANCISCO INTERNATIONAL AIRPORT CORP .. .- LEFE ... .. 190,161 |. 107.3100 |... 160,965 |.... 164,074 s e (B086) | [ e 5.000 |...... 2.108 ....01/27/2016 ...|....05/01/2026 ...
95667N-CP-6 ..... SCHOOL BUILDING AUTHORITY OF WEST VIRGIN . .. 1.EFE ..|... .. 307,093 |. 101.1060 |... 252,765 |.... 254,083 oo feeeee e (8,083) | [ e 5.000 |...... 1.735 ...01/25/2016 ...|....07/01/2023 ...
83786P-CK-4 ..... SOUTH FLORIDA WATER MANAGEMENT DISTRICT ... |- 1.DFE ... .. 247,990 |. 107.2920 |... 214,584 |.... 216,606 |oeeeenieiiiiis feeee (A873) | e e 5.000 |...... 2.374 ...01/13/2016 ...|....10/01/2026 ...
341271-AF-1 ... STATE BOARD OF ADMINISTRATION FINANCE CO . |- 1.CFE ... ...82.0440 |... 205,110 |.... ....250,000 UUTURR FPRRTRRRRP I 2.154 |...... 2177 ....09/03/2020 ...|....07/01/2030 ...
647310-U7-4 ..... STATE OF NEW MEXICO .. .. 1.DFE .. . 103.1900 |. .259,923 |.. (6,445) |. .5.000 |......2.335 ...08/06/2015 .. 07/01/2024
977123-U4-8 . STATE OF WISCONSIN ... .1.BFE .. . 110.1930 |. ..22,106 |.. ... (438) |. .5.000 |......2.557 ....11/28/2017 .. 07/01/2029
13068L-VS-1 ..... STATE PUBLIC WORKS BOARD OF THE STATE OF . .. 1.DFE .. . 104.8900 |. ..250,000 .265,942 |.. .5.000 |......2.221 ...12/10/2015 .. 05/01/2025 ...
876448-EP-2 ..... TARRANT REGIONAL WATER DISTRICT |- 1.CFE ... .. 152,069 |...65.5900 |... . 150,000 |.. 151,690 | [ (216) e e s 2.350 |...... 2.204 ....02/08/2021 ...|....09/01/2041 ...
130320-B3-1 ..... THE CALIFORNIA HEALTH FACILITIES FINANCI .... |- 1.DFE ... 196,368 |...75.4250 |... ...196,982 n 815 [ e [ 3.000 |...... 4.408 ....06/16/2022 ...|....08/15/2051 ...
15567R-BE-2 ..... THE CENTRAL UTAH WATER CONSERVANCY DISTR ... |- 1.BFE ... ..24,344 1. 109.9900 |... () [ e [t 5.000 |...... 2.521 ....11/30/2017 ...|....10/01/2028 ...
736742-VC-8 ..... THE CITY OF PORTLAND OREGON . ... 1.BFE ..|... . 101.5330 |... 0 (6,905) [ouvniiiiiiiiiiis e e 5.000 |...... 2.193 ...09/16/2015 ...|....10/01/2023 ...
254776-SG-1 ..... THE DISTRICT OF COLUMBIA .- 1.BFE ..|... . 112.8280 |... e (2,919) | e s 5.000 |...... 2.239 ....03/19/2020 ...|....10/01/2028 ...
56682H-DB-2 ..... THE INDUSTRIAL DEVELOPMENT AUTHORITY OF |- 1.DFE ... ...71.4620 |... 357,310 |.... . e (3,130 [ e [ 3.000 |...... 2.278 ....12/08/2020 ...|....01/01/2049 ...
709224-NZ-8 ..... THE PENNSYLVANIA TURNPIKE COMMISSION .... veveeneens |- LEFE Lf.es . 106.3280 |... 265,820 |.... ....270,931 e (5,819) | e s 5.000 |...... 2.476 ...05/25/2016 ...|....06/01/2026 ...
73358I-AH-7 ..... THE PORT AUTHORITY OF NEW YORK AND NEW J ..ooenvvvvnn oo e ] eeeein | s .. 1.DFE ..|... . 101.2980 |... 202,5% |.... ....209,267 e e (4610) [ [ 5.859 |...... 3.420 ...12/04/2018 ...|....12/01/2024 ...
91412H-JT-1 . THE REGENTS OF THE UNIVERSITY OF CALIFOR . .1.CFE .. ...77.1220 |. ..212,086 | 275,000 [oeeeemmnieeeeennn Joreeeeeeeennnans N .2.047 |......2.068 ....02/24/2021 .. 05/15/2032
594615-HK-5 . THE STATE BUILDING AUTHORITY .. .1.CFE .. ...79.0820 |. .311,459 |.. (1,322) | .3.000 |......2.492 ....10/05/2020 .. 10/15/2045 ...
917567-AR-0 ..... UTAH TRANSIT AUTHORITY (UTA) .. . 105.7530 |... .. ....343,424 o feeeeeennaa (7,190) | TP PP 5.000 |...... 2.651 ...04/28/2015 ...|....06/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 11,184,759 ,211,673 (177,108) XXX XXX XXX 162,145 439,341 XXX XXX
31204N-52-6 ... FGCI E04137 2.500 11/01/27 .. LA ...92.8010 |... L. 47,289 |.... 050,958 |oeeiiiiiieieeennnn 51,805 [ e (158) [ e e 2.500 |...... 1.563 . 1,274 |....12/04/2012 ...|....11/01/2027 ...
3128MF-KV-9 ..... FGCI G16408 2.500 01/01/33 .. 1.4 .. ...92.8500 |. 32,859 |. 35,390 .2.500 |......3.057 ...04/11/2018 .. 01/01/2033
3128\-KR-3 ..... FGCI G18303 4.500 03/01/24 .. 1.A .. . 100.0530 |. ....831 [ ....830 .4.500 |......4.292 ...06/24/2009 .. 03/01/2024
3128W-XF-5 ..... FGCI G18677 3.000 02/01/33 .. 1.4 .. ...94.3%0 |. 21,608 |. 22,891 .3.000 |......3.045 ...02/12/2018 .. 02/01/2033 ...
31307V-J2-3 . FGCI J38381 3.000 01/01/33 .. 1.A .. ...94.3830 |. 18,432 |. 19,529 .3.000 |......3.174 ...03/06/2018 .. 01/01/2033 ...
31207F--6 ..... FGLMC A27460 6.000 10/01/34 ... LA ...99.7560 |... e 2,888 e 2,854 [ 2,509 | [ (@) e [ 6.000 |...... 5.458 ....12/31/2005 ...|....10/01/2034 ...
3128K2-C7-2 ..... FGLMC A41894 5.000 01/01/36 . LA . 100.4680 |... 02,905 |eeeiiiieeeeen 2,892 [ 2,812 e [T s e s 5.000 |...... 5.781 ...01/31/2006 ... |....01/01/2036 ...
3128K5-1P-3 ... FGLMC A45154 6.000 05/01/35 . LA . 105.9200 |... e 2,493 i 2,388 [ 2,397 i e (@) e [ 6.000 |...... 5.679 ....07/06/2005 ...|....05/01/2035 ...
3132XC-R7-2 ... FGLMC G67710 3.500 03/01/48 ... LA L. 92,7440 |..ooeiiiiiieeeen 64,069 |ouiiiiiiinn 89,081 [ 88,428 | e e e | 3.500 |...... 3.725 ....09/12/2018 ...|....03/01/2048 ...
313266-CG-8 ..... FGLMC Q02771 4.000 08/01/41 ... LA 979760 [oeieeeieeennn 49,511 | 50,534 082,402 | e e [ | 4.000 |...... 3.401 ....08/31/2011 ...|....08/01/2041 ...
3132XT-6L-7 ..... FGLMC Q51774 3.500 10/01/47 . LA L..92.8180 |oeeeeeniieeeeennn 27,066 [eeeieeeennnn 29,160 [oeeiiiiie i 29,178 | e e e | 3.500 |...... 3.552 ...02/16/2018 ...|....10/01/2047 ...
3137GA-HR-1 ... FH 3743A PA PAC FIX ... 1.4 .. ...98.8560 |. .2.500 |......1.992 ....01/27/2012 .. 12/16/2039 ...
3137AT-GC-0 ..... FH 4091G TH PACT FIX . 1.A .. ...93.0050 |. .2.000 |......1.643 ....12/03/2012 .. 05/15/2041
3137AS-VD-3 ..... FH 4094J KA PACT FIX . 1.4 .. ...91.9870 |. 1750 |......1.612 ...10/23/2012 .. 08/15/2041
3137AT-6B-3 ..... FH 4098D HA PAC FIX 1.A .. ...92.9370 |. .2.000 |......1.863 ...08/23/2012 .. 05/15/2041
3137AU-L2-3 ..... FH 4102K CH PACT FIX . 1.4 .. ...95.0720 |. .2.000 |......1.628 ....09/20/2012 .. 11/15/2040 ...
3137AU-HY-8 ..... FH 4109C CY PACT FIX .... LA L..87.9790 |..eeernneeeenn307,928 |oniiiiiennnnn350,000 [oeeiiiiieeeennn 345,102 | e 814 | [ | 2.500 |...... 2.752 ...12/12/2012 ...|....09/15/2032 ...
3137AY-YA-3 ..... FH 4170E PE PAC1 FIX .... LA 941680 |.ooiiiiiinennnnnnn 37,065 [onnniiiinnnn 39,361 039,835 [ e (3) [ [ | 2.250 |...... 1.749 ....02/22/2013 ...|....01/15/2033 ...
3136A8-V6-4 ..... FN 12113F PB PAC FIX .... LA 10945560 |..ooevuiiieeeennn 82,049 | 44470 | BAT02 s e (48) | e e 2.000 |...... 1.742 ....10/26/2012 ...|....10/25/2040 ...
3136A9-T8-1 ..... FN 12124A PY PAC FIX .... LA L..78.2970 |.....evvneeennn 274,088 onnnnininnnnnn350,000 [oiiiiiinnnnnnn328,725 o e 1193 e [ | 2.500 |...... 3.044 ... 12/271/2012 ... |....11/25/2042 ...
3136AA-MP-7 ..... FN 12139C MC PAC FIX .... e [ e AL L. 92.2420 |.oeoiiiiiieeeeenn 46,208 e 50,004 |l B0,577 s e (46) [ e e 2.000 |...... 1.681 ....11/20/2012 ...|....05/25/2042 ...
3136AB-LF-8 ..... FN 12148C KB PAC ACCDIRECT FIX ....ovvvvvnnniirivnnnnnnifons venfvunnnns 4. LA ...90.2760 |...ooeeeeennnn 54,296 | 60,145 80,714 s i (88) | i e 2.000 |...... 1.761 ...12/14/2012 ... |....03/25/2042 ...




€013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
3136A6-TP-9 ..... FN 12638 HB PAC ACCDIRECT FIX ..evvvvviviiniiivinnnnns oo vee | s 4 s LA ...93.6500 |....oevniiinnnnnn 12,609 [ounnniiiinnn 13,464 i 130856 [ e (26) [ e | 2.000 |...... 1.628 ....02/06/2013 ...|....08/25/2041 ...
3137IN-ON-8 ... FNCI 257061 5.000 01/01/23 N LA 10995570 [oeeiieiieieiiiiieeeee 2 [ 2 e 2 e e e e | 5.000 |...... 6.310 ....02/20/2008 ...|....01/01/2023 ...
31416Y-BX-5 ..... FNCI AB2753 3.500 04/01/26 i L LA L..98.0570 |.ooevvunnieennnnn 12,245 | 12,488 12,888 | e [ [ e 3.500 |...... 3.562 ...04/14/2011 ...|....04/01/2026 ...
31417V-PZ-0 ..... FNCI AC8539 4.000 12/01/24 .. N LA 10994760 |.eeeeeniiieeeenen 1,268 | 1275 | 1279 s e () [ e e 4.000 |...... 3.632 ...12/18/2009 ...|....12/01/2024 ...
31419A-2T-3 ..... FNCI AE0785 3.000 01/01/26 .. i L LA L..94.3050 |..ooiviiiineinnnn 9,220 |eviniiiiii e 77T i 9778 s e (D) e [ e 3.000 |...... 3.027 ....06/24/2011 ...|....01/01/2026 ...
3140XC-2A-5 ..... FNCI FM8868 2.000 10/01/36 .. N LA L..89.3710 |oeeeennie e 154,828 | 173,235 | 178,663 e e () | e e 2.000 |...... 1.384 ....10/06/2021 ...|....10/01/2036 ...
31418D-KK-7 ..... FNCI MA3897 3.000 01/01/35 .. i L LA L.94.1860 |..oiivniiiinnnnn 48,565 | 51,563 052,989 | e [ [ e 3.000 |...... 2.350 ....01/02/2020 ...|....01/01/2035 ...
31418D-4C-3 ... FNCI MA4418 2.000 09/01/36 N LA ...89.1440 |..oooeenee e 112,997 | 126,758 [ 180,817 | e (B02) [ e e 2.000 |...... 1.387 ....08/17/2021 ...|....09/01/2036 ...
3133GA-AJ-5 . FNCI QN3609 2.000 09/01/35 .. 4 1.4 .. ...89.7110 |. .2.000 |......1.065 ....12/29/2020 .. 09/01/2035
313206-A9-1 ..... [FNCI $B8132 2.000 12/01/36 .. 4 1.A .. ...89.1440 |. .2.000 |......1.597 LLA171772021 L 12/01/2036
31371L-CE-7 ..... [FNCL 254869 5.500 09/01/33 .. 4 1.4 .. . 105.5550 |. .5.500 |......5.373 ...12/31/2005 .. 09/01/2033 ...
3137IN-CJ-2 ... FNCL 256673 5.500 04/01/37 N LA L 1005160 [-oeevvnnieeeennnn 2,632 [oeeeieceeie e 2,618 i 2,828 s e e e e 5.500 |...... 5.565 ....05/15/2008 ...|....04/01/2037 ...
31402C-VZ-2 ..... FNCL 725232 5.000 03/01/34 i L LA 1017650 |.ovvvvveniiennnnnn 6,524 | 641 8,301 [ 8 e [ | 5.000 |...... 5.622 ....12/31/2005 ...|....03/01/2034 ...
314020-WP-2 ... FNCL 725866 4.500 09/01/34 N LA 1..99.0020 |.ieereniiiieeennn 8,264 | 8,348 8180 [ e e e | 4.500 |...... 5.144 ...12/31/2005 ...|....09/01/2034 ...
31403C-6L-0 ..... FNCL 745275 5.000 02/01/36 i L LA L 101.8730 |oovevveiieeeennn 5,905 [ 5,796 il 5785 e i e [ e 5.000 |...... 5.173 ...01/25/2008 ...|....02/01/2036 ...
31403J-SA-5 ... FNCL 750313 5.500 11/01/33 N LA L 102.1480 [ooeeeeeieeeeeeen 4,798 | 4,698 | 736 s e (D) e e | 5.500 |...... 5.428 ...12/31/2005 ...|....11/01/2033 ...
31405J-H4-9 ..... FNCL 790551 5.500 09/01/34 i L LA . 100.3540 |...oovvnniiiiennnnn 5478 | 5,459 105,500 | e (D) e [ e 5.500 |...... 5.442 ...08/25/2004 ...|....09/01/2034 ...
314055-KJ-2 ... FNCL 797797 6.000 04/01/35 N LA L 104.2370 |oeeeeeniieeeeeeen 5,789 | 5,553 0 BB e e () s e e 6.000 |...... 5.493 ...12/31/2005 ...|....04/01/2035 ...
31409X-NT-2 FNCL 881602 6.500 02/01/36 i L LA L 101.3740 |ooveeeniiienn 8,562 [ 80446 i 8830 [ e () [ [ 6.500 |...... 6.464 ....08/30/2006 ...|....02/01/2036 ...
31416R-FA-6 ..... [FNCL AA7360 4.500 01/01/34 .. 4 1.A .. ...97.9150 |. .4.500 |......4.725 ...06/24/2009 .. 01/01/2034
31416R-HJ-5 ..... [FNCL AA7432 4.500 06/01/39 .. 4 1.4 .. ...99.3620 |. .4.500 |......4.651 ....06/28/2009 .. 06/01/2039
31417A-VT-3 ..... [FNCL AB4225 3.500 01/01/42 .. 4 1.A .. ...92.1980 |. .3.500 |......2.639 ....06/23/2013 .. 01/01/2042
3138ER-YP-9 ..... [FNCL AL9717 4.000 01/01/47 .. |4 1.4 .. ...95.9000 |. .4.000 |......3.128 ....06/03/2017 .. 01/01/2047 ...
3138WJ-FK-9 ..... FNCL AS8269 3.000 11/01/46 .. |4 1.A .. ...89.8360 |. .3.000 |......3.979 ....11/13/2018 .. 11/01/2046 ...
3138WJ-K5-6 ..... FNCL AS8415 3.000 11/01/46 i L LA L..89.5370 |..oovvniieeen 83,913 | T1382 [l A0 | e e [ e 3.000 |...... 3.032 ....11/29/2017 ...|....11/01/2046 ...
3138WJ-XN-3 ..... FNCL AS8784 3.000 02/01/47 N LA ...89.5860 |...cevuuiieeeenn 48,068 |ouuiiiiiiinnn 53,656 |t 52,218 | e [ e e 3.000 |...... 3.475 ....04/04/2018 ...|....02/01/2047 ...
3140EV-CA-3 ..... FNCL BC0964 3.500 06/01/46 i L LA ...93.0950 |.....ooiiiiennnnnd8,502 |ouinniiiiinnnnn 52,100 [ 53,028 i e e [ e 3.500 |...... 3.257 ....12/19/2016 ...|....06/01/2046 ...
3140F0-JJ-4 ..... FNCL BC4764 3.000 10/01/46 N LA 1..89.8370 |.eeeeeniieeeeenn 82,974 | A7,836 [ 88,408 s e e e | 3.000 |...... 3.532 ....02/16/2018 ...|....10/01/2046 ...
3140FP-C9-8 ..... FNCL BE3695 3.500 06/01/47 i L LA L..92.8150 |.oiiiiiiinennnnnnn 36,305 [ounniiiiinnn 39,115 038657 [ e e [ e 3.500 |...... 3.758 ...09/14/2018 ...|....06/01/2047 ...
3140FU-ZA-9 ..... FNCL BE8836 3.000 03/01/47 N LA ...89.5800 |..eevvuniieeeennn 28,701 | 27,575 26,864 | e e e | 3.000 |...... 3.447 ....04/09/2018 ...|....03/01/2047 ...
3140GS-KW-1 ..... FNCL BH3908 4.000 08/01/47 .. 4 1.4 .. ...95.7410 |. .4.000 |......3.130 ....08/14/2017 .. 08/01/2047 ...
3140GS-PD-8 . FNCL BH4019 4.000 09/01/47 .. 4 1.A .. ...95.7530 |. .4.000 |...... 3.669 ....02/15/2018 .. 09/01/2047
3140H1-V2-3 ..... [FNCL BJ0632 4.000 03/01/48 .. 4 1.4 .. ...95.5460 |. .4.000 |......3.666 ....03/26/2018 .. 03/01/2048
3140HI-ZA-5 ..... FNCL BK7936 4.000 11/01/48 .. 4 1.A .. ...95.3450 |. .4.000 |......3.980 ....11/26/2018 .. 11/01/2048
3140J8-HZ-9 ..... [FNCL BM3847 4.000 05/01/48 .. 4 1.4 .. ...95.3070 |. .4.000 |......3.988 ....10/09/2018 .. 05/01/2048 ...
3140J8-34-6 ..... FNCL BM4138 4.000 06/01/48 N LA ...96.1490 |..ooeiniiiieeennn 58,261 | 80,595 | 81,850 [ e e e | 4.000 |...... 3.772 ....09/14/2018 ...|....06/01/2048 ...
314048-6J-7 ..... FNCL BM4472 3.500 07/01/48 .. i L LA .. 100,296 |...93.2320 |.....oevnieeeennnn 95,538 [ounnniiiinnnnnn 102,473 | nnn100,296 [onneneciiiiinees o e [ e 3.500 |...... 3.935 ....10/16/2018 ...|....07/01/2048 ...
3140J9-KN-0 ..... FNCL BM4800 4.000 10/01/48 .. N LA ... 67,569 |...96.6210 |..eevvuuneeeennn 84,157 [oiiiiii i 66,401 |l B7,569 [ e e e e 4.000 |...... 3.765 ....12/13/2018 ...|....10/01/2048 ...
3140J9-SN-2 ... FNCL BM5024 3.000 11/01/48 i L LA .. 125,993 1...89.5910 |......oenvennnnn 113,409 [onnniiiinnnn 126,686 |ooeevvnnnnnnnnn 125,993 [ oo o o e 3.000 |...... 3.131 ....06/20/2019 ...|....11/01/2048 ...
31400M-58-4 ..... FNCL BN5341 4.500 03/01/49 N LA .. 51,082 ]...97.7350 |.eeevvnnnieeeennnn 47,598 [ 48,696 |l 51,082 s e e e e 4.500 |...... 3.664 ....10/25/2019 ...|....03/01/2049 ...
3140J0-RY-1 ..... FNCL BN7702 3.500 08/01/49 i L LA . 62,431 [...92.2670 [.....ceevvnneennnn 55,985 |ooiniiniiiiinnnnnn80,677 [oiiiiiiii i 82,431 | e i e e 3.500 |...... 3.004 ....12/23/2019 ...|....08/01/2049 ...
3140J0-0R-4 ... FNCL B02263 3.500 10/01/49 4 .. LA L 48,710 [...92.2660 |.....ccevnnneeeenn 43,586 |oeennniieeenne 47,240 [ 88710 e e e e e 3.500 |...... 3.061 ....11/25/2019 ...|....10/01/2049 ...
3140JX-RN-0 ..... FNCL B03192 3.000 10/01/49 4 .. LA ... 70,071 ]...89.0240 |.......oveeeennnn80,726 [oennniiinnnnnnnnn 88,213 ooniinii 70,077 [ oo o [ e 3.000 |...... 2.646 ....02/24/2020 ...|....10/01/2049 ...
3140KG-R5-4 ..... [FNCL BP8607 2.500 06/01/50 .. 4 1.A .. 145,332 |...85.5260 |. .2.500 |......2.031 ....07/01/2020 .. 06/01/2050 ...
3140KY-CT-9 ..... FNCL BR0981 2.500 05/01/51 4. LA .. 299,461 ]...85.9900 |... ..288,506 |. 298,424 i e (B46) | e s 2.500 |...... 2.092 ...05/27/2021 ...|....05/01/2051 ...
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3140L0-PU-1 ..... FNCL BR2236 2.500 08/01/51 4 s LA 233,292 |...85.2310 224,219 7R ) [ O (RN (117:) ) FUU R RN 2.500 |...... 2.097 ....08/24/2021 ...|....08/01/2051 ...
3140L2-4V-2 ..... FNCL BR4435 2.000 04/01/51 N LA .. 439,828 |...81.8430 |... ..436,791 |.. 839,532 oo e (119) e e s 2.000 |...... 1.946 ....04/13/2021 ...|....04/01/2051 ...
3140LN-HS-9 ..... FNCL BT0240 2.000 09/01/51 i L LA .. 232,438 |...81.8520 |... 282,228 e e (140) | e e 2.000 |...... 1.893 ....09/16/2021 ...|....09/01/2051 ...
3140LY-GB-3 ..... FNCL BT9193 2.000 11/01/51 N LA .. 278,040 |...81.8380 |... e 218,078 e oo 35 e e e 2.000 |...... 2.044 ....11/15/2021 ...|....11/01/2051 ...
314009-HII-6 ..... FNCL CA2044 4.500 07/01/48 i L LA .. 106,423 |...98.5200 |... 106,423 e e i e e 4.500 |...... 3.940 ...10/30/2018 ...|....07/01/2048 ...
314009-XM-0 ..... FNCL CA2483 4.500 10/01/48 N LA ... 16,371 ]...98.4690 |...cevvunieeennna 15,486 [oeeneeeenne e 15,727 ol 18,371 [ e e e e 4.500 |...... 3.828 ....12/18/2018 ...|....10/01/2048 ...
31400F-7C-7 ..... FNCL CA8090 1.500 12/01/50 i L LA .. 433,794 1...76.7900 |... 833,360 | e (129) L e e 1.500 |...... 1.436 ....12/23/2020 ...|....12/01/2050 ...
31400M-B2-9 ..... FNCL CB1856 2.000 10/01/51 N LA ...81.7310 |... 280,318 e e (B8) e [ s 2.000 |...... 1.986 ....10/06/2021 ...|....10/01/2051 ...
3140X3-B8-0 ..... [FNCL FM0062 3.500 02/01/50 .. 4 1.4 .. ...92.4380 |. 470,918 |.. .3.500 |......2.589 ...07/23/2021 .. 02/01/2050
3140X5-CM-3 . FNCL FM1875 4.000 01/01/49 .. 4 1.A .. ...95.5510 |. ..18,010 |.. .4.000 |......3.324 ...01/13/2020 .. 01/01/2049
3140X5-R6-2 ..... [FNCL FM2308 4.000 07/01/49 .. 4 1.4 .. ...95.3530 |. ..16,753 |.. .4.000 |......3.329 ....01/23/2020 .. 07/01/2049 ...
3140X6-SW-2 ..... FNCL FM3232 3.500 04/01/48 N LA L..91.6250 |..eeeviiieeeeenn 56,580 |oueniiiiiine 81,697 | 85,361 | e e e | 3.500 |...... 2.630 ....06/15/2020 ...|....04/01/2048 ...
3140X6-2Y-0 ..... FNCL FM3458 3.000 01/01/50 i L LA .. 115,337 |...89.1020 |... 115,337 s e e e e 3.000 |...... 2.211 ....06/08/2020 ...|....01/01/2050 ...
3140X6-2\-0 ..... FNCL FM3480 2.500 06/01/50 N LA .. 131,899 |...85.5300 |... . e BB1570 e e e e s 2.500 |...... 2.014 ....06/22/2020 ...|....06/01/2050 ...
3140X8-P9-2 ..... FNCL FM4947 2.000 12/01/50 i L LA .. 257,354 |...82.3920 |... 204,061 |.... 256,315 | o (222) | e e 2.000 |...... 1.594 ....11/23/2020 ...}|....12/01/2050 ...
3140X8-3J-4 ..... FNCL FM5300 1.500 12/01/50 N LA .. 449,779 |...76.7650 |... 341,960 |.... 849,250 oo e (A75) e e s 1.500 |...... 1.416 ....12/21/2020 ...|....12/01/2050 ...
3140XA-TM-4 ..... FNCL FM6855 2.500 04/01/51 i L LA .. 416,179 |...85.4720 |... 342,702 |.... 14,955 | e (B21) L e e 2.500 |...... 2.087 ...04/13/2021 ...|....04/01/2051 ...
3140XA-24-7 ..... FNCL FM7062 2.500 01/01/51 N LA .. 191,171 ]...86.6360 |... 159,373 |.... 191,091 e e e e s 2.500 |...... 2.004 ....04/29/2021 ...|....01/01/2051 ...
3140XA-2H-4 ..... FNCL FM7075 4.000 07/01/49 i L LA .. 363,064 |...95.5070 |... ..320,882 |.... 363,064 | [ e e 4.000 |...... 2.800 ...11/08/2021 ...|....07/01/2049 ...
3140XG-UA-5 ..... [FNCL FS1476 3.000 03/01/52 .. 4 1.A .. ...88.0370 |. ... 84,659 |. .3.000 |......4.167 ....06/15/2022 .. 03/01/2052
3140XH-4E-4 ..... [FNCL FS2620 5.000 08/01/52 .. 4 1.4 .. ...98.8740 |. ..240,770 |. .5.000 |......5.285 ....10/04/2022 .. 08/01/2052
31418C-FD-1 ..... FNCL MA2863 3.000 01/01/47 .. 4 1.A .. ...89.8370 |. 54,273 |. .3.000 |......3.527 ...02/23/2018 .. 01/01/2047
31418C-YM-0 ..... FNCL MA3415 4.000 07/01/48 .. |4 1.4 .. ...95.5500 |. 12,745 | .4.000 |......3.391 ....10/21/2019 .. 07/01/2048 ...
31418C-2J-6 ..... FNCL MA3444 4.500 08/01/48 .. |4 1.A .. ...97.6090 |. .4.500 |......3.570 ...09/16/2019 .. 08/01/2048 ...
31418C-4F-8 ..... FNCL MA3521 4.000 11/01/48 i L LA L..95.5520 |..oiivnininennnnn 16,399 |onnnniiii 17,162 1785 s i e [ e 4.000 |...... 3.367 ....10/07/2019 ...|....11/01/2048 ...
31418C-40-1 ..... FNCL MA3536 4.000 12/01/48 N LA 1..95.5550 |.oeeeiiiiieeeeenn 21,299 | 22,290 [t 280138 | e e e e 4.000 |...... 3.430 ...09/16/2019 ...|....12/01/2048 ...
31418D-BF-8 ..... FNCL MA3637 3.500 04/01/49 i L LA 92,2760 |ooviiiieeen 28,077 o 26,002 [ i 26,791 | e e e e 3.500 |...... 3.120 ...08/21/2019 ...|....04/01/2049 ...
31418D-CA-8 ..... FNCL MA3664 4.000 05/01/49 N LA 951760 [oeeeeenieeeeeeen 19,977 |02 20,989 [ 21777 e o e oo e 4.000 |...... 3.404 ...11/18/2019 ...|....05/01/2049 ...
31418D-CY-6 ..... FNCL MA3686 3.500 06/01/49 i L LA L..92.2690 |..oiivninnenennnnn 19,097 | 21,672 [l 21947 e e e [ e 3.500 |...... 3.351 ....05/20/2019 ...|....06/01/2049 ...
31418D-C6-7 ..... FNCL MA3692 3.500 07/01/49 N LA 1..92.2680 |eeeeeniiieeeennn 33,521 [0 8368,330 [t 87,356 [ e e e e 3.500 |...... 3.104 ...10/03/2019 ...|....07/01/2049 ...
31418D-ET-5 ..... FNCL MA3745 3.500 08/01/49 .. 4 1.4 .. ...92.2740 |. .3.500 |[......3.149 ....09/16/2019 .. 08/01/2049 ...
31418D-JR-4 ..... [FNCL MA3871 3.000 12/01/49 .. 4 1.A .. ...89.0190 |. .3.000 |......2.863 ...11/13/2019 .. 12/01/2049
31418D-KT-8 ..... [FNCL MA3905 3.000 01/01/50 .. 4 1.4 .. ...89.0190 |. .3.000 |......2.832 ....12/04/2019 .. 01/01/2050
31418D-UJ-9 ..... [FNCL MA4184 3.000 11/01/50 .. 4 1.A .. ...88.7920 |. .3.000 |......2.421 ....06/23/2021 .. 11/01/2050
31418E-B9-0 ..... FNCL MA4563 2.500 03/01/52 .. 4 1.4 .. ...84.9290 |. . A .2.500 |......3.725 ....07/11/2022 .. 03/01/2082 ...
31418E-GH-7 ..... FNCL MA4699 3.500 08/01/52 N LA ...91.0590 |... 089,554 |l 98,347 [ AT s [ 10T e e s 3.500 |...... 4.018 ....07/11/2022 ...|....08/01/2052 ...
31418E-HK-9 ..... FNCL MA4733 4.500 09/01/52 i L LA ...96.5460 |... V13,679 | 1,464,250 |ouennennnnn 1,464,530 [ e (T) [ s s 4.500 |...... 4.600 ...08/29/2022 ...|....09/01/2052 ...
31334Y-GE-1 ..... FNCL QA1997 3.000 08/01/49 N LA ...89.0210 |.oeevvvniiieeeenn 54,065 |onnnniiiiinen 80,733 [ 81,939 | e e e e 3.000 |...... 2.755 ....08/26/2019 ...|....08/01/2049 ...
31334Y-PV-3 ..... FNCL QA2236 3.000 07/01/46 i L LA L..90.1210 |ooeeeenieee 74,845 | 083,060 88,020 [ e e [ e 3.000 |...... 2.140 ....07/24/2020 ...|....07/01/2046 ...
31339S-E2-7 ..... FNCL QA2853 3.000 09/01/49 N LA 1..89.0100 |evevvnnneeeeenn 42,425 oo A7,663 [ 88,196 | e e e | 3.000 |...... 2.882 ....09/16/2019 ...|....09/01/2049 ...
31330U-0N-1 ... FNCL QA3869 3.500 10/01/49 i L LA ...92.5110 |... . e 81,548 [ 083,529 | [ e [ e 3.500 |...... 3.042 ....12/17/2019 ...|....10/01/2049 ...
31346Y-XG-3 ..... FNCL QA5179 2.500 12/01/49 4 .. LA ...85.8120 |... 85,455 |t 52,970 [ D317 e [ e [ e 2.500 |...... 2.479 ....03/13/2020 ...|....12/01/2049 ...
3133AK-PS-3 ... FNCL QC1333 2.000 05/01/51 4 .. LA ...81.8380 |... 183,736 |.... 226,809 |oeeviiniiiiiiin feeeeiin (99) | e e 2.000 |...... 1.900 ....06/29/2021 ...|....05/01/2051 ...
3133KK-D6-3 ..... [FNCL RA3725 2.000 10/01/50 .. 4 1.A .. ...82.0240 |. ..331,914 |. 408,080 |.. .2.000 |......1.911 ....06/23/2021 .. 10/01/2050 ...
3133KK-ID-7 ..... FNCL RA4244 1.500 12/01/50 4. LA .. 175,305 |.. 77.0870 |... 133,418 |.... ..173,074 . L A75,070 e oo (76) | e s 1.500 |...... 1.379 ...12/14/2020 ... |....12/01/2050 ...
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S133KK-NT-2 ... FNCL RA4258 1.500 12/01/50 4 s TA i 428,946 |...77.0930 [........000eenn 327,551 |iiiiiiiiiiinnn 424,879 |oevveeiiiiiinnnn 428,514 |oeeveiiiiiiiins foeeiiiic (140) | e e 1.500 |...... 1.413 ....12/17/2020 ...|....12/01/2050 ...
3133KK-22-8 ..... FNCL RA4361 1.500 01/01/51 N 1.A ... .. 356,626 |.. 76.7700 |... ..352,986 |.. 856,165 oo [ (1) | e s 1.500 |...... 1.411 ....12/29/2020 ...|....01/01/2051 ...
3133KM-P7-4 ..... FNCL RA5846 2.000 09/01/51 i L 1.A ... .. 194,239 |...81.6020 |... 193,938 | e (78) L e e 2.000 |...... 1.838 ....08/30/2021 ...|....09/01/2051 ...
3132DN-TZ-6 ..... FNCL SD1468 5.000 08/01/52 N 1.A ... .. 234,892 |...98.8740 |... 285,012 oo e 120 e e s 5.000 |...... 5.818 ....10/24/2022 ...|....08/01/2052 ...
3132DN-7K-3 ... FNCL $D1798 5.500 11/01/52 i L 1.A ... .. 246,950 |. 101.4410 |... 286,982 i e (8) e e e 5.500 |...... 5.613 ...10/27/2022 ...|....11/01/2052 ...
31320P-CU-0 ..... FNCL SD1883 4.000 06/01/52 N 1.A ... .. 475,087 |...94.0800 |... L lT75,218 e e BT e e e 4.000 |...... 4.715 ....12/08/2022 ...|....06/01/2052 ...
31320V-4V-4 ..... FNCL SD8036 3.000 01/01/50 i L LA .. 38,627 |...89.0140 |....ccevenneennnnn 33,991 |l 38,187 [l 38,827 s e e i e 3.000 |...... 2.874 ....12/18/2019 ...|....01/01/2050 ...
31320V-4li-2 ... FNCL SD8037 2.500 01/01/50 N LA ...85.8100 |..eevvvunieeeeenn 45,686 |ouennieiennnnn 53,241 052,526 e e e e e 2.500 |...... 2.718 ....12/12/2019 ...|....01/01/2050 ...
31320V-5K-7 . FNCL SD8050 3.000 03/01/50 .. 4 1.4 .. ...88.7840 |. .3.000 |......2.698 ....02/03/2020 .. 03/01/2050
313200-CK-7 . FNCL SD8174 3.000 10/01/51 .. 4 1.A .. ...88.2190 |. .3.000 |......2.540 ....12/22/2021 .. 10/01/2051
313200-CP-6 . FNCL SD8178 2.500 11/01/51 .. 4 1.4 .. ...84.9390 |[. . A .2.500 |......3.665 ....07/21/2022 .. 11/01/2051 ...
313200-CT-8 ..... FNCL SD8182 2.000 12/01/51 N 1.A ... .. 329,725 |...81.8380 |... 268,958 |.... 829,847 e e (B9) e [ s 2.000 |...... 1.986 ....11/02/2021 ...|....12/01/2051 ...
313200-DR-1 ... FNCL $D8212 2.500 05/01/52 i L 1A e .. 131,566 |...85.0040 |... 123,390 |.... .... 132,060 T ) M R 2.500 |...... 3.635 ....06/02/2022 ...|....05/01/2052 ...
313200-DS-9 ..... FNCL $D8213 3.000 05/01/52 4 e A .. 183,448 |...88.0480 |... 170,387 |.... . .. ....183,846 e 898 [ e [ 3.000 |...... 3.679 ....04/20/2022 ...|....05/01/2052 ...
91743P-DY-8 ..... UTAH HOUSING CORPORATION ....vvvvvvvnninriennnnnnreenns fone ven | unnnns 4. L ABFE i 449,534 |...94.1240 |.....oooeiiinnnn 403,932 [...coovunnnnnns 429,149 v 7,53 | o, (2,000) fooeiiiieniniiiin Jovnniiniiiiinnn foenns 3.000 |...... 2132 ...01/07/2022 ...|....01/21/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 16,196,246 | XXX 14,179,103 16,067,227 16,194,354 (3,528) XXX XXX 38,650 354,774 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 29,427,069 [ XXX 25,363,862 27,871,227 28,406,027 (180,636) XXX XXX 200,795 794,115 XXX XXX
00037B-AF-9 ..... ABB FINANCE (USA) INC. 186,981 |...94.5330 |... . 175,000 |.. ...182,374 e (1,383) [ e 00022230800 |l 2.938 ....06/13/2019 ...|....04/03/2028 ...
00287Y-AY-5 ..... ABBVIE INC. .eeveenneeeen ...94.9450 |... 100,000 Joeeevnnnieeeeennn 96,674 [ e 901 [ e 0222230200 | 4.351 ...01/15/2019 ...|....05/14/2026 ...
G00964-AA-7 ..... ADM AG HOLDING LIMITED ...98.2620 |.................303,048 |................ 400,000 |.................405,963 |....cooevrrrnnnns forrininnnn (8,366) |oevvnnniiiiinnns feeeiiiiiiiiin 102220.000 ... 0.000 ....06/07/2022 ...|....08/26/2023 ...
00922R-AB-1 ..... AIR TRANSPORT SERVICES GROUP INC. .. 1017270 |ooeeeennieeeeea 152,591 |t 150,000 [oeceeneneee e 148,094 oo o 1,082 | e e 1125 1.871 ...03/19/2019 ...|....10/15/2024 ...
00971T-AJ-0 ..... AKAMAI TECHNOLOGIES INC. .. . 105.7380 |..oevvvnnieeennnn 74,017 o 70,000 [oiiiiiiinnnnnnn 88,852 i e 886 | e 00125 0.838 ....06/21/2019 ...|....05/01/2025 ...
00971T-AL-5 ..... AKAMAI TECHNOLOGIES INC. .. ...97.4000 |.................297,068 |...........00.nn8305,000 [ooeieinnnnnnennn332,221 |veiiiiiiiiins feeeeeea (6,100) | e 2200375 | 0.375 ....09/28/2021 ...|....09/01/2027 ...
010392-FX-1 ..... ALABAMA POWER COMPANY ...86.2860 |..................86,286 |................ 100,000 [.....cevninennnnnn99,936 |oveenniiiiiinninns fooviiiiiend s e 002030080 Ll 3.105 ....03/02/2022 ...|....03/15/2032 ...
023135-AZ-9 . AMAZON.COM INC. ..... ...96.9470 |. .3.397 ....08/07/2018 .. 08/22/2024 ...
023135-BN-5 . AMAZON.COM INC. ..... . 101.5860 |. .3.653 ....06/24/2018 .. 12/03/2025 ...
025816-BF-5 ..... AMERICAN EXPRESS COMPANY .. ...86.5860 |. .4.324 ....06/06/2018 .. 12/03/2042 ...
026650-CE-9 ..... AMERICAN HONDA FINANCE CORPORATION . ...93.5460 |. .3.721 ....06/05/2018 .. 02/15/2028 ...
032654-AN-5 . ANALOG DEVICES INC. ..eeeeeeeeneeeeeennieeeeeeenneeeee foan e ...95.4920 |. ......2.306 ....02/17/2022 .. 12/05/2026 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC. .. ...95.4760 |......cooeeeennnn 95,476 |oiiiniiiinnnnn 100,000 [oiiiiiiinnnnnnn 99,793 s o 38 e e 00242000 . 4.126 ....06/18/2018 ...|....04/13/2028 ...
037833-AZ-3 ..... APPLE INC. eeeeeeeee e e eeee e e e e e eees fen e ...95.6080 |...cevvnnneeeenn 119,511 | 125,000 [oieeenien 125,208 v feeeieeiiiee i (98) | e 1022222.500 . 2.449 ....10/24/2016 ...|....02/09/2025 ...
037833-BiI-9 ..... APPLE INC. ©eviiiiiiiiiieciiii e [een e ...99.3040 |......ooieennnn 124,130 |onninniininnnnnn 125,000 [oiiennnnennn 144,435 | oo (1,274) | e 00040500 . 3.095 ....02/18/2020 ...|....02/23/2036 ...
037833-CJ-7 ..... APPLE INC. eeeeeeeee e e eeee e e e e e eees fen e ...95.7920 |..ecevnniieeeennn 167,636 |oeeeneeeennnn 175,000 [oeeeeeniieeees 174,688 |oeeeeeccceiees oo 70 s oo 10022280350 | 3.455 ....08/15/2017 ...|....02/09/2027 ...
037833-CU-2 ..... APPLE INC. ©eviiiiiiiiiieciiii e [een e .. e ...97.4410 |... . e 19,223 e i (182) s e [000222.850 | 2.631 ....10/05/2017 ...|....05/11/2024 ...
04010L-BD-4 ..... ARES CAPITAL CORPORATION. evvveeeeeeeenieeeeeemneeees oo vee | [ 1,2 | 2.CFE ..|... ...85.5780 |... . 400,000 |.. 1..398,352 |oeeeiiieieeeiis feeeeieenii 836 | e | 2,875 | 3.018 ...01/06/2022 ...|....06/15/2027 ...
00206R-JH-6 ..... AT&T INC. ovvviiiiiiinen .2.BFE .. ...88.0560 |. ..125,000 22,117 .. .5.218 ....06/05/2019 .. 06/15/2042 ...
05348E-AX-7 ..... AVALONBAY COMMUNITIES INC. . 1.GFE .. ...92.9580 |. 75,000 .. 73,527 |.. .3.635 ....03/14/2017 .. 05/11/2026
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC . .1.GFE .. ...92.4560 |. . 100,000 ..95,006 |.. . 4.561 ....12/12/2018 .. 12/15/2027
05971K-AF-6 ..... BANCO SANTANDER S.A. ... .. 1.G FE .. ...84.5770 |. . 200,000 210,867 |.. L2.717 ....05/04/2021 .. 05/28/2030
06051G-FB-0 ..... BANK OF AMERICA CORPORATION . .. 1.G FE .. ...98.9210 |. . 100,000 101,055 |.. ......3.160 ....01/16/2018 .. 01/22/2024 ...
06051G-FC-8 ..... BANK OF AMERICA CORPORATION .... .. 1.G FE ..|... ...92.5940 |... 250,000 Jeeeernniieeeeennnn 53,119 [ e (BT) [ e ]-222225.000 |- 4.644 ....06/06/2018 ...|....01/21/2044 ...
06051G-GA-1 ... BANK OF AMERICA CORPORATION .... 1.GFE ... ...92.4140 |... . 200,000 |oeeevnnnnennnnnn204,804 [onniiiiiinnnns v (1,189) [ e 032248 | 2.619 ....10/30/2019 ...|....10/21/2027 ...
06051G-JW-0 ..... BANK OF AMERICA CORPORATION .... 1.GFE ..|.. ...73.9550 |... 75,000 [eeeenniieeeeennn 77,798 [ e (113) [ e 082311 3.092 ....06/15/2021 ...|....04/22/2042 ...
06051G-KA-6 ..... BANK OF AMERICA CORPORATION .. 1.GFE .. ...77.2050 175,000 |.oeveenennnnnnn 176,063 [oiiivininini Jvvvvneee e (112) o o 0020 2.299 ).oeees 2.246 ...08/30/2021 ...|....07/21/2032 ...
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06051G-KL-2 ..... BANK OF AMERICA CORPORATION ......oeevevvvnnnvvrevnnnnnnsfons ven | s 1,2 e L 2AFE L 125,000 |...83.0340 |..eevvniirinnnnn 103,793 [ovviiiiennnnnnn 125,000 [ovivennnnnnnnn125,000 [oeenniciniinnens foovviiniiiiiiiins Joiiniiiiiiiienes oo e 3.846 |...... 3921 [MS ooeves e 1,509 [oiiiiiiiinnnns 2,404 |....03/03/2022 ...|....03/08/2037 ...
06368B-GS-1 ..... BANK OF MONTREAL ...evvveeeeeeeeneeeeeeemneeeeeemne o ven | s 2. |- 2.AFE L. ... 82,967 |...88.0980 |... ...66,073 |.... e (1188) | e s 3.803 |...... 2.100 ...05/10/2021 ...|....12/15/2032 ...
06739G-CF-4 ..... BARCLAYS BANK PLC .. [CR—. weveeeees | LEFE s .. 434,173 |. 104.0000 |... ..421,200 |.... J 1) 1 R A SRR 0.000 |...... 0.000 ....12/20/2022 ...|....02/18/2025 ...
06738E-AV-7 ..... BARCLAYS PLC [V 1T os .. 2.BFE ..|... .. 300,690 |...86.2170 |... ..215,543 |.... . e (1,280) oo Jeeeeeeeeeeeieeee oo 4.950 |...... 3.79% ...08/22/2021 ...|....01/10/2047 ...
084659-AF-8 ..... BERKSHIRE HATHAWAY ENERGY COMPANY .........eovvvrevunsfons von]vnnnnns 1,2 e .. 1.G FE ..|... .. 104,975 |...86.6430 |... ...86,643 |.... 104,448 s e (128) L e e 4.500 |...... 4.276 ....05/29/2018 ...|....02/01/2045 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC. ..oeeeeeeeeeeeeeeeeeeeeenee fo e | s 1,2 e .. 1.CFE ..|... .. 125,896 |...96.0450 |... 120,056 |.... e 125,337 e e (108) e [ s 3125 |...... 3.076 ....05/04/2017 ...|....08/15/2026 ...
Y0889V-AB-6 ..... BHARTI AIRTEL LIMITED ... Dovevee| veeeeennns .. 2.CFE ..|... .. 244,200 |. 132.0000 |... 290,400 |.... k231,403 s e (50851) e e e 1.500 |...... 1.500 ....08/27/2020 ...|....02/17/2025 ...
055451-AR-9 ... BHP BILLITON FINANCE (USA) LIMITED ... .. 1.F FE ..|... .. 191,208 |...87.7570 |... 187,929 e e (1,588) e [ s 4125 |...... 2.498 ...10/28/2020 ...|....02/24/2042 ...
090043-AB-6 ..... [BILL.COM HOLDINGS INC ... ...3.CZ .. . 102.8570 |. ..96,263 |.. .0.000 |......0.000 ....11/09/2022 .. 12/01/2025
055920-Uli-3 ..... [BNP PARIBAS .. L 162 .. . 123.0070 |. .159,908 |.. .0.750 |......0.750 ....12/08/2022 .. 05/05/2025
05574L-FY-9 ..... [BNP PARIBAS SA .. 1.DFE .. ...99.7140 |. A 100,057 |.. .3.250 |......2.962 ...04/18/2017 .. 03/03/2023 ...
09709T-ED-9 ..... BOFA FINANCE LLC ..eeeeeeeeeeeeee e eeee e eeeeene o e | s .. 1.G FE ..|... . 100.0000 |... +..80,000 |eeevniniieeennnnn80,000 fnniiinnninee 80,071 Jooeeiiiiiiiiis [ (284) | e s 0.250 |...... 0.018 ...09/20/2021 ...|....05/01/2023 ...
09709U-V7-0 ..... BOFA FINANCE LLC |- LFFE ... . 103.0000 |... 303,850 |.... k315,985 | et (87) e [ e 0.600 |...... 0.600 ....12/21/2022 ...|....05/25/2027 ...
09857L-AN-8 ..... BOOKING HOLDINGS INC. ... - 1.GFE ... . 134.1030 |... 254,79% |.... 222,595 oo oo (7,298) e [ e 0.750 |...... 0.750 ....07/14/2022 ...|....05/01/2025 ...
103730-BS-8 ..... BP CAPITAL MARKETS AMERICA INC. . .. 1.F FE ..|... . ...67.2750 |... 252,283 |.... 875,000 |oeviiiiiiiiiiis o i e e 3.001 |...... 3.046 ...09/14/2021 ...|....03/17/2052 ...
110122-BB-3 ..... BRISTOL-MYERS SQUIBB COMPANY .. 1.F FE ..|... .. 187,275 |...95.3400 |... 166,845 |.... .. 182,205 e e (1,642) | e e 3.250 |...... 2.237 ....10/30/2019 ...|....02/27/2027 ...
110122-DS-4 ..... BRISTOL-MYERS SQUIBB COMPANY ... .. 1.F FE ..|... ... 96,556 |...63.4720 |... . 100,000 Joeeeveiiiieennnnn 98,672 [ v 79 e [ e 2.550 |...... 2.758 ....07/16/2021 ...|....11/13/2050 ...
11135F-AS-0 ..... BROADCOM INC. evveeeeeeenniies .. 2.CFE ..|... .. 229,432 |...88.7890 |... . 200,000 |.. 1 00226,309 |eeenieeeeennis feeeeen (2,868) | [ e 4.300 |...... 2.782 ....08/31/2021 ...|....11/15/2032 ...
T271L-AH-5 ... BROOKFIELD FINANCE INC. ... .. 1.G FE ..|... ...79.7520 |... ..225,000 |.. 225,000 |oeeieiiiiiiiiiins e e e e 2.724 |...... 2.761 ....04/07/2021 ...|....04/15/2031 ...
133131-AZ-5 ..... CAVDEN PROPERTY TRUST 1.G FE .. .. 86.1800 |. 80,000 ..79,958 |.. .2.800 |......2.848 ...04/16/2020 .. 05/15/2030
13469V-AA-6 ..... CAMTEK LTD ... .. 2.CYE .. ...75.9130 |. ..215,000 .217,038 |.. .0.000 |......0.000 ....01/19/2022 .. 12/01/2026
14040H-BK-0 ..... CAPITAL ONE FINANCIAL CORPORATION .. .. 2.BFE .. ...94.4270 |. . 150,000 149,786 |.. .3.750 |...... 3.865 ....07/25/2016 .. 07/28/2026 ...
14912L-5X-5 ..... | CATERPILLAR FINANCIAL SERVICES CORPORATI .| 1.FFE .. ...99.0000 |. ..250,000 .250,581 |.. .3.750 |......3.548 ....11/14/2018 .. 11/24/2023 ...
149123-CC-3 ..... |CATERPILLAR INC. .... |- 1.FFE .. ...98.0660 |. . . 190,000 .189,99% |.. .3.400 |...... 3.460 ....05/05/2014 .. 05/15/2024 ...
166764-BY-5 ..... CHEVRON CORPORATION .. 1.DFE ..|... .. 145,935 |...85.7520 |... 128,628 |.... . 150,000 |.. 146,308 i [l 373 L e e 2.2%6 |...... 2.638 ....03/03/2022 ...}|....05/11/2030 ...
00440E-AS-6 ..... CHUBB INA HOLDINGS INC. |- LFFE L ... 97,857 |...96.5940 |... ...96,594 |.... 100,000 Joeeeennieeeeennnn 99,979 [ e 388 [ e e 3.150 |...... 3.600 ....01/17/2019 ...|....08/15/2025 ...
17275R-AD-4 ..... CISCO SYSTEMS INC. ....... |- 1.DFE ... .. 123,417 |. 108.4640 |... ..108,464 |.... 100,000 Joeevveenieneennnn 119,833 [ v (844) | o e 5.900 |...... 4.29 ....06/06/2018 ...|....02/15/2039 ...
17275R-BL-5 ..... CISCO SYSTEMS INC. evveeeeeeeenniieeeeennnns .. 1.DFE ..|... .. 188,076 |...93.2710 |... 186,542 |.... . 200,000 |.. 194,905 oo feee 1,272 | e e 2.500 |...... 3.2719 ...03/10/2017 ...|....09/20/2026 ...
17330F-5U-1 ..... CITIGROUP GLOBAL MARKETS HOLDINGS INC. . .. 1.F FE ..|... ..330,000 |...94.7600 |... 312,708 |.... ..330,000 |.. 200330,000 eeviiniiiiiiiins oo i e e 0.125 |...... 0.125 ...06/14/2022 ...|....06/17/2027 ...
17331C-3Y-1 ..... CITIGROUP GLOBAL MARKETS HOLDINGS INC. . .. 1.EFE ..|... .. 126,396 |. 105.3170 |... 126,381 |.... . 120,000 |.. 126,381 e e (15) e e s 0.125 |...... 0.125 ....12/27/2022 ...|....06/17/2027 ...
172967-AM-3 ... CITIGROUP INC. ... .. 1.G FE .. 318,663 |. 101.8930 |. ..305,679 |. . 300,000 .303,39 |.. .6.875 |......6.576 ...12/31/2005 .. 06/01/2025 ...
172967-KY-6 ..... CITIGROUP INC. . 1.GFE .. 130,098 |...92.8430 |. ..116,054 |. ..125,000 127,733 .. .3.200 |......2.590 ....08/19/2019 .. 10/21/2026
172967-LJ-8 ..... CITIGROUP INC. .1.GFE .. 120,911 |...82.3630 |. ..102,954 |. ..125,000 121,250 |.. .4.281 |......4.582 ....06/05/2018 .. 04/24/2048
191241-AH-1 ... COCA-COLA FEMSA S.A.B. DE C.V. . 1.GFE .. 258,188 |...86.6270 |. ..216,567 |. ..250,000 .256,610 |.. .2.750 |......2.357 ....08/03/2021 .. 01/22/2030
20030N-CT-6 ..... COMCAST CORPORATION ... .1.GFE .. 487,020 |...96.5800 |. ..458,755 |. ..475,000 .482,678 |.. .4.150 |......3.904 ...05/01/2019 .. 10/15/2028 ...
20030N-DG-3 ..... COMCAST CORPORATION ... .. 1.G FE ..|... .. 149,735 ]...91.0810 |... 136,621 |.... . 150,000 |.. 149,799 s e 28 s e e 3.400 |...... 3.480 ....08/24/2020 ...|....04/01/2030 ...
200340-AT-4 ..... COMERICA INCORPORATED .. 2.AFE ..|... . 49,813 (...93.7990 |..........ooeeee. 46,900 |ooeninniinnnnnnnn50,000 [oiiiiiinn 9,877 i e BB e e e 4.000 |...... 4.128 ....01/28/2019 ...|....02/01/2029 ...
202795-K-7 ..... COMMONWEALTH EDISON COMPANY . .. 1.F FE ..|... ..94,222 |...92.0880 |... 822 [ e et 2.950 |...... 3.769 ....07/24/2018 ...|....08/15/2027 ...
208251-AE-8 ..... CONOCOPHILL IPS COMPANY .. 1.F FE ..|... ... 93,809 |. 110.6530 |... e (1,866) [ e e 6.950 |...... 4.118 ....09/21/2018 ...|....04/15/2029 ...
209111-FM-0 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 2.AFE ..|... .. 111,799 |...91.8280 |... e (1,788) [ e oo 3125 |...... 1.254 ....01/29/2021 ... |....11/15/2027 ...
22160K-AM-7 ... COSTCO WHOLESALE CORPORATION .. 1.DFE ..|... ... 73,192 ]...94.1630 |... . e 13,986 [ [ 212 e [ e 3.000 |...... 3.388 ...01/24/2019 ...|....05/18/2027 ...
22410J-AB-2 ..... CRACKER BARREL OLD COUNTRY STORE INC. L 3A e .. 156,614 |...85.4470 |... . . 165,000 |.. ....140,988 e 1015 s e s 0.625 |...... 2.064 ....06/23/2022 ...|....06/15/2026 ...
22541L-AE-3 ... CREDIT SUISSE (USA) INC. ............. |- 2.AFE L .. 129,363 |. 101.4240 |... 101,424 |.... . 100,000 |.. ... 121,724 e (1,804) [ e e 7425 |..... 4.439 ....06/06/2018 ...|....07/15/2032 ...
22546Q-AP-2 ..... [CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.G FE .. 256,190 |...93.3270 |. ..233,317 |. ..250,000 .252,070 |.. (1,178) |. .3.625 |......3.171 ....05/03/2019 .. 09/09/2024 ...
126650-CU-2 ..... CVS HEALTH CORPORATION .. ..2.BFE ..|.. .. 121,051 ]...93.4680 |... 116,835 |.... ..125,000 |. ...123,314 460 [ i e 2.875 |...... 3.347 ...09/21/2017 ...|....06/01/2026 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
23248V-AB-1 ..... CYBERARK SOFTWARE LTD. ..eevvvnnivviirnnniieiinnnnneeees fonn (IR [P ERRURI N AA 94,819 [. 105.7370 |.......eevvneeeen 94,106 |oeeenennnnnnnnnn89,000 fonniinnnnnnnnn 91,972 |ocenninen (247) [ (1,584) | [ e 0.000 |...... 0.000 ....06/11/2022 ...|....11/15/2024 ...
23804L-AB-9 ..... DATADOG INC. ....eeeeeene ]3AZ . 110.4030 |...eevvnnieeeennn88,322 |oniiiiiiennnnnn.80,000 |oreiiiiiiiee 85,219 | e (158) [ e e 0.125 |...... 0.125 ....12/05/2022 ...|....06/15/2025 ...
25155M-KU-4 ... DEUTSCHE BANK AG LONDON |- .G FE ... . 103.0000 |.................412,000 |................ 400,000 |.......cooeeeennnd01,837 |oeeiiiiinninnns ovveeenean (5,679) |ovneniiiiiiiines oo e 1.000 |...... 1.000 ...01/2772021 ...|....05/01/2023 ...
252131-AK-3 ..... DEXCOM INC. ..eeeeeeeeieeeeemeeeeeeemeneeeeeemeneeeeee foee ven | eeeeeee | s .. 3.B YE ..|... . 108.5830 |..eevvuniiieeeennn 32,575 |2 30,000 [oiiiiiiiee 32,009 |oeiieciiieee e (88) e e e 0.250 |...... 0.250 ....11/21/2022 ...|....11/15/2025 ...
25243Y-BD-0 ... DIAGEO CAPITAL PLC .... .. 1.G FE ..|... ...82.4970 |... 833,798 e e 15T e e 2.000 |...... 2.074 ....04/27/2020 ...|....04/29/2030 ...
25746U-CC-1 ... DOMINION ENERGY INC. ... .. 2.BFE ..|... .. 103,719 |...85.4540 |... 103,331 | e (O e e s 4.700 |...... 4.559 ....05/29/2018 ...|....12/01/2044 ...
23338V-AP-1 ..... DTE ELECTRIC COMPANY ... .. 1.EFE ..|... .. 123,956 |...71.7830 |... 123,993 s e 21 e e e 3.250 |...... 3.348 ....03/22/2021 ...|....04/01/2051 ...
264420-8G-8 ..... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... .. 144,912 |...84.6880 |... L9188 e e s 2.850 |...... 2.898 ....08/01/2022 ...|....03/15/2032 ...
26441C-AY-1 ..... DUKE ENERGY CORPORATION .2.BFE .. . 93,841 [...76.1740 |. .3.950 |......4.415 ....06/29/2018 .. 08/15/2047
144141-DB-1 ..... DUKE ENERGY PROGRESS LLC 1FFE .. 110,792 |...83.8220 |. .4.100 |...... 3.430 ....03/19/2021 .. 05/15/2042
036752-AC-7 ..... ELEVANCE HEALTH INC. .... .2.BFE .. ..49,129 [...97.0980 |. .3.350 |......3.749 ....01/28/2019 .. 12/01/2024 ...
532457-BY-3 ... ELI LILLY AND COMPANY ... .. 1.F FE ..|... L 74,707 [...64.2130 [.oeeeeenneeee e 48,159 | 75,000 [ TAT26 e [T e e e 2.250 |...... 2.294 ....04/24/2020 ...|....05/15/2050 ...
29366M-AA-6 ..... ENTERGY ARKANSAS LLC .... .. 1.F FE ..|... . 58,231 (...82.3100 [....ccvvvnnneeeen 85,271 |ooiniiieeinnnnnn 85,000 [oiiinnnnnnn 88,172 e et (89) | e e 4.200 |...... 3.922 ....03/02/2022 ...|....04/01/2049 ...
203640-AZ-1 ..... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... 71,433 (...91.9730 [..oeeeennnnne 68,980 |oeeeiiiieeennnn 75,000 [oiiiiiie i 72,998 e [t 386 e e e 3.120 |...... 3.814 ...09/07/2018 ...|....09/01/2027 ...
208736-AL-3 ..... EURONET WORLDWIDE INC. .. .. 2.BFE ..|... ... 85,700 |...94.4250 |...........eeeeen 75,540 [onnniiiiinnnn 80,000 |ooiiiiiinnnnnnnnn83,812 [ e (1774 | o el 0.750 |...... 0.750 ....12/07/2021 ...|....03/15/2049 ...
30161N-AX-9 ..... EXELON CORPORATION .. 2.BFE ..|... .. 224,537 |...93.1470 |..eeerunnieeeennn209,582 [oueniieinnnnnnnn225,000 [oeeeenniineeeennn 224,648 e e A | e e 4.050 |...... 4.159 ....03/30/2020 ...|....04/15/2030 ...
30231G-AY-8 ..... EXXON MOBIL CORPORATION ... .. 1.DFE ..|... .. 124,736 |...77.7360 |... . R 12 S 0 R R (1 N R RN 2.9% |...... 3.055 ....11/07/2019 ...|....08/16/2039 ...
30231G-BJ-0 ..... EXXON MOBIL CORPORATION ... .. 1.DFE ..|... .. 113,082 |...95.7160 |... . 100,000 |oeeernenneeeeenn 108,901 feeneeeiiiiiiees oeeeenees (2,146) [ oo e 3.2% |...... 1.055 ....01/13/2021 ...|....03/19/2027 ...
313747-AY-3 ..... FEDERAL REALTY OP LP ..ovvvvieiiiiiiiiiniecciiieeeee feen e .. 2.AFE ..|... ..39,633 |...91.3590 |... ...40,000 |ooeeveiiiennnnnnnn39,820 fonniiiiiiiiinnns v 36 [ [ e 3.250 |...... 3.414 ....06/20/2017 ...|....07/15/2027 ...
316773-CV-0 ..... FIFTH THIRD BANCORP ... L2.AFE .. ...95.7850 |. . 100,000 .3.950 |......2.801 ....02/07/2022 .. 03/14/2028
341081-FP-7 ..... FLORIDA POWER & LIGHT COMPANY . .1.DFE .. ...80.7360 |. ..125,000 ] .3.700 |......4.107 ...06/05/2018 .. 12/01/2047
345370-CZ-1 . FORD MOTOR COMPANY ............. .. 3.AFE .. ...94.1120 |. ..250,000 .(26,665) |. .0.000 |......0.000 ....07/05/2022 .. 03/15/2026
369550-AY-4 ..... [GENERAL DYNAMICS CORPORATION ......vvivvvvvvnnnrnvnnnnn foon v .1.GFE .. ...95.4340 |. A 75,000 .2.375 |......3.542 ....06/12/2018 .. 11/15/2024 ...
369604-BV-4 ..... [GENERAL ELECTRIC COMPANY ...eovveeeeeeemneieeeeeennas [oen e L2.AFE .. ...93.7630 |. ..210,966 |. ..225,000 228,723 |.. .3.450 |......3.073 ....06/24/2020 .. 05/01/2027 ...
37045X-DS-2 ... GENERAL MOTORS FINANCIAL COMPANY INC. .. .. 2.CFE ..|... .. 121,125 ]...78.5520 |... ...98,190 |.... 121,822 s 207 L e 3.100 |...... 3.530 ....02/09/2022 ...|....01/12/2032 ...
375558-Bl-4 ..... GILEAD SCIENCES INC. .... .. 2.AFE ..|... .. 118,415 ]...93.2470 |... 116,559 |.... 122,026 e o852 | [ s 2.950 |...... 3.629 ...12/12/2016 ...|....03/01/2027 ...
U37786-AA-5 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... .. 394,730 |. 116.5800 |... 466,320 |.... 396,278 |veneieiiiiis e T18E L e 0.000 |...... 0.418 ....07/05/2022 ...|....03/27/2025 ...
42824C-AN-9 ... HEWLETT PACKARD ENTERPRISE COMPANY . .. 2.BFE ..|... .. 127,958 |...98.9700 |... 123,712 ... 126,263 e e (4B) | [ e 4.900 |...... 4.580 ....01/15/2019 ...|....10/15/2025 ...
438516-BI-5 ..... HONEYWELL INTERNATIONAL INC. ........ .. 1.F FE ..|... ...96.2950 |... 72,221 | 75,0000 [ 75,3689 | [ (238) | [ e 2.300 |...... 1.995 ....00/25/2019 ...|....08/15/2024 ...
404280-AN-1 ..... HSBC HOLDINGS PLC .. C .. 1.G FE ..|... . 103.8860 |... TT914 75,000 [ 90,486 e [t (B05) e [ e 6.100 |...... 4.589 ....06/06/2018 ...|....01/14/2042 ...
404280-BX-6 ..... HSBC HOLDINGS PLC .|C. .1.GFE .. ...95.7780 |. ..239,446 |. .259,204 |.. 4.292 |......2.915 ...11/07/2019 .. 09/12/2026 ...
404280-BZ-1 ..... HSBC HOLDINGS PLC .|C. . 1.GFE .. ...97.2620 |. 77,810 |. ..80,311 |.. .3.803 |...... 3.531 ....05/02/2019 .. 03/11/2025
404280-CT-4 . HSBC HOLDINGS PLC .|C. .1.GFE .. ... 77.3110 |. ..154,622 |. .200,531 |.. .2.804 |......2.807 ....06/18/2021 .. 05/24/2032
458140-AU-4 . INTEL CORPORATION 1EFE .. ...93.3790 |. .. 158,744 |. .2.600 |......3.069 ....04/06/2017 .. 05/19/2026
45867G-AC-5 . INTERDIGITAL WIRELESS INC. .. .. 3.APL .. ...94.8440 |. ..256,077 |. . (12,930) |. .3.500 |......3.657 ....08/30/2022 .. 06/01/2027 ...
459200-HU-8 ... INTERNATIONAL BUSINESS MACHINES CORPORAT .. ceveeeees | TG FE Lol ...98.1330 |... 49,066 |...oennniieeeennn50,000 [ouniiiiiininee 49,998 | e 2 | [ s 3.625 |...... 3.695 ....10/12/2018 ...|....02/12/2024 ...
459200-KA-8 ..... INTERNATIONAL BUSINESS MACHINES CORPORAT ........ccewfon voe]vmmeeen [T oiiiins .. 1.G FE ..|... ...91.9520 |... 114,940 |[.... 13478 s e (1L87) e e e 3.500 |...... 2.249 ....02/20/2020 ...|....05/15/2029 ...
459200-KL-4 ..... INTERNATIONAL BUSINESS MACHINES CORPORAT .. .. 1.G FE ..|... ...65.8270 |... 154,693 |.... 283,164 e e B3 | e s 2.950 |...... 3.037 ....04/30/2020 ...|....05/15/2050 ...
459506-AC-5 ... INTERNATIONAL FLAVORS & FRAGRANCES INC. .. 2.CFE ..|... ...99.2740 |... A6 |t 75,000 [ TA998 i [T i [ e 3.200 |...... 3.262 ....04/01/2013 ...|....05/01/2023 ...
472145-AF-8 ..... JAZZ INVESTMENTS | LIMITED .eeneeeeiiiieeeeeeneieeeee foee e | G| s ..3.CFE ..|... . 119.5130 |... 239,026 |..eevvuneeeenns 200,000 ..nieeeennnnnn 201,184 o255 [ (B54) | [ s 2.000 |...... 1.852 ...08/27/2021 ...|....06/15/2026 ...
477839-AB-0 ..... JOHN BEAN TECHNOLOGIES CORPORATION . |- .G FE ... ...85.6500 |... 12,848 15,000 [oaneiiiin 15,000 | [ e e 0.250 |...... 0.250 ....06/31/2022 ...|....05/15/2026 ...
24422E-UH-0 ... JOHN DEERE CAPITAL CORPORAT ION .. 1.F FE ..|... ...99.3%0 |... L. 44,728 ... . weeermreeeeenn 85,101 [ e (228) [ e e 3.450 |...... 2.973 ....03/12/2019 ...|....06/07/2023 ...
478160-CE-2 ..... JOHNSON & JOHNSON ... .. 1.AFE ..|... ...94.4740 |... ...94,474 ... . 100,000 Joeevveinieieennnnn 99,289 [ e 168 | [ e 2.950 |...... 3.194 ....02/19/2019 ...|....03/03/2027 ...
478160-CK-8 ..... JOHNSON & JOHNSON 1AFE . ...93.4480 |. ..140,173 |. . 150,000 .2.900 |......2.986 ....11/13/2017 .. 01/15/2028 ...
46625H-JY-7 ..... JPMORGAN CHASE & CO. ... .. 1.GFE ..|.. .. 154,122 ]...97.9680 |... 146,953 |.... . 150,000 |. L 151,384 i e (788) | e o 3.875 [...... 3.370 ...05/02/2019 ... |....09/10/2024 ...
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46625H-RV-4 ... JPMORGAN CHASE & CO. evvvvnnvvviinnnnnieiiinnineeveenens oo ven | s 1,2 e LAFFE L 97,920 ...93.4850 |.................. 93,485 |.....oeeeeennn 100,000 [onniiiinnnnnnnn 98,899 | ol 272 L e e 2.950 |...... 3.316 ....03/26/2019 ...|....10/01/2026 ...
46647P-BN-5 ..... JPMORGAN CHASE & CO. ... .. 1.EFE ..|... ...66.2890 |...ooeuuiiieeennnn 33,144 050,000 [eiiiiiiieee e 47,538 | e B2 [ e e 3.109 |...... 3.438 ....03/19/2021 ...|....04/22/2051 ...
46647P-BP-0 ..... JPMORGAN CHASE & CO. ... .. 1.G FE ..|... ...82.6990 |.......ooeeeeenn 124,049 |oinnniiinnnn 150,000 [oiiiiiiinnnnnn 150,704 | e (88) s e | 2.9%6 |...... 2.927 ....06/07/2020 ...|....05/13/2031 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO. evvveneveeennnnnns .. 1.EFE ..|... ...80.4980 |... .. . 10808,859 | [ 982 | e e 2.580 |...... 3.059 ...02/07/2022 ...|....04/22/2032 ...
48133D-L2-4 ..... JPMORGAN CHASE FINANCIAL COMPANY LLC ...ovvvnnvvvvnnnn o e e | s .. 1.DFE ..|... . 120.1710 |... . 180,000 |.. ...194,218 |..... v e (988) | e e 0.500 |...... 0.500 ....00/13/2022 ...|....06/15/2027 ...
483548-AF-0 ..... KAMAN CORPORAT ION ..3.CFE ..|... ...93.0850 |... . 185,000 |oeevvnnnnnnennn 172,207 oo (10,860) [-.eevvvvnn (5,639) |oeveeeeeeiniees oo e 3.250 |...... 0.203 ....04/08/2021 ...|....05/01/2024 ...
49446R-AS-8 ..... KIMCO REALTY OP LLC .. .. 2.AFE ..|... ...93.5720 |... . 100,000 Joeeevveieieennnnn 99,829 foiiiiiiiiinins v 36 [ [ e 3.800 |...... 3.918 ....03/22/2017 ...|....04/01/2027 ...
494550-BV-7 ..... KINDER MORGAN ENERGY PARTNERS L.P. . .. 2.BFE ..|... ...98.4520 |... . 100,000 Joeeeernieeeeennnn99,909 foenniiiiiiiiiees e 51 e e e 4.250 |...... 4.400 ...09/11/2014 ...|....09/01/2024 ...
516544-AA-1 ..... [LANTHEUS HOLDINGS INC. ..... . 100.7390 |. . 100,000 .2.625 |......2.030 ....12/19/2022 .. 12/15/2027
531229-AB-8 . LIBERTY MEDIA CORPORATION . . 123.4500 |. ..215,000 .1.375 |......1.974 ....01/05/2016 .. 10/15/2023
53944Y-AF-0 ..... [LLOYDS BANKING GROUP PLC ...97.9280 |. . 200,000 4,450 |......4.548 ....05/16/2018 .. 05/08/2025 ...
540424-AT-5 ... LOEWS CORPORATION ...88.8840 |... +2285,000 |oeevrriiieeeennnn 84,928 | 9 [ e e 3.200 |...... 3.265 ....05/06/2020 ...|....05/15/2030 ...
548661-DV-6 ..... LOWE'S COMPANIES INC. ... ...93.2040 |... 75,000 [oeiiiiiiiieennn 72,389 [ v 736 [ [ e 2.500 |...... 3.689 ....08/06/2018 ...|....04/15/2026 ...
55024U-AD-1 ... LUMENTUM HOLDINGS INC. .. ...85.8300 |... ..155,000 |oeevvveneeeennn. 133,086 |..eneeen (42,597) [oeeeennnn (5,593) |eeieeeiiiiiees oo e 0.500 |...... 0.500 ....03/18/2021 ...|....12/15/2026 ...
559080-AK-2 ..... MAGELLAN MIDSTREAM PARTNERS L.P. ... ...99.5060 |........ooeeeeennn 99,506 |ooenniiiinnnnn 100,000 [oiiiiiiinnnnnna102,467 i i (782) v oo e 5.000 |...... 4.188 ....10/16/2018 ...|....03/01/2026 ...
571748-BG-6 ..... MARSH & MCLENNAN COMPANIES INC. .... . ...96.9550 |..ooevunieeeenn 120,194 | 125,000 [eeieiie e 133,163 | e (1,240) [ e e 4.375 |...... 3.233 ...09/26/2019 ...|....03/15/2029 ...
44932F-AA-5 ... MATCH GROUP FINANCECO 2 INC. ... 41,590 |...88.8040 |... . revvrrnneeeenn 39,521 o (5,878) [ (191) [ o 0.875 |...... 0.875 ....07/14/2022 ...|....06/15/2026 ...
58933Y-AX-3 ..... MERCK & CO. INC. ....ceeerrnnnns .. 189,931 ]...93.2720 |... . 175,000 |.. 185,001 e e (1,570) e [ e 3.400 |...... 2.386 ....10/30/2019 ...|....03/07/2029 ...
59156R-BH-0 ..... METLIFE INC. ...eunnnnn. .. 208,524 |...98.0550 |... . 200,000 |.. 201,682 | [ (1,280) | e e 3.600 |...... 2.97 ....04/06/2017 ...|....04/10/2024 ...
55303J-AB-2 ..... [MGP INGREDIENTS INC. . . 63,875 |. 127.5510 |. .1.875 |......0.251 ....11/16/2022 .. 11/15/2041
594918-BT-0 ..... MICROSOFT CORPORAT ION ...85.8030 |. .3.700 |......2.975 ....12/06/2019 .. 08/08/2046
594918-BY-9 ..... MICROSOFT CORPORATION ... ...96.7390 |. .3.300 |......2.844 ...07/15/2019 .. 02/06/2027
606822-AN-4 ..... MITSUBISHI UFJ FINANCIAL GROUP INC. ...94.0380 |. .3.677 |......4.050 ....06/06/2018 .. 02/22/2027 ...
61744Y-AP-3 ..... MORGAN STANLEY ... ...91.5040 |. 3772 |......2.624 ....01/25/2022 .. 01/24/2029 ...
61746B-D0-6 ..... MORGAN STANLEY ... ...98.2700 |... 172,332 s e (708) L e e 3.875 |...... 2.863 ....06/06/2019 ...|....04/29/2024 ...
61746B-EF-9 ..... MORGAN STANLEY ... ...94.2820 |... 0a105,363 e feeeeee s (1,288) e [ e 3.625 |...... 2.266 ....02/20/2020 ...|....01/20/2027 ...
61772B-AB-9 ..... MORGAN STANLEY ... ...87.6630 |... 212,883 s 30499 L e e 1.598 |...... 3.008 ....03/22/2022 ...|....05/04/2027 ...
628530-BK-2 ..... MYLAN INC. s ...92.4900 |... 107,283 e e (1,828) | e e 4.550 |...... 3.038 ....02/10/2020 ...|....04/15/2028 ...
637432-NS-0 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... ...91.8030 |.....oovieeennnnnd5,901 |oinniiiiinnnnn 50,000 [oiiiiiiinnnnnnnn 49,929 Lo i 10 e [ e 3.700 |...... 3.79% ....01/28/2019 ...|....03/15/2029 ...
780097-BA-8 ..... NATWEST GROUP PLC ...97.6760 |...coevunieeennn244,190 |onenniiinnnnnnn250,000 [oreiiiniineeeennn285,978 |eeniiiiiiiees e (1,686) [ oo e 4.800 |...... 4.099 ...05/30/2019 ... |....04/05/2026 ...
665859-AU-8 ..... NORTHERN TRUST CORPORATION ...90.8920 |. .3.150 |......3.211 ....04/30/2019 .. 05/03/2029 ...
67021C-AN-7 ..... NSTAR ELECTRIC COMPANY .. ...91.1350 .3.250 |......3.306 ....05/14/2019 .. 05/15/2029
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC. ...94.2070 |. .3.600 |......3.408 ....06/18/2019 .. 09/01/2027
68389X-BL-8 ..... ORACLE CORPORATION .... 142,623 |...97.9650 |. .2.400 |......3.468 ....05/21/2018 .. 09/15/2023
68389X-BV-6 ..... ORACLE CORPORATION . 167,303 |...85.5960 |. . A .2.950 |......1.610 ....10/28/2020 .. 04/01/2030 ...
70450Y-AJ-2 ..... PAYPAL HOLDINGS INC. ... .. 158,445 |...69.0530 |... 103,580 |.... . 150,000 |.. ....158,155 o Lo (196) Je s oo e 3.250 |...... 3.001 ....06/15/2021 ...|....06/01/2050 ...
70509V-AA-8 ..... PEBBLEBROOK HOTEL TRUST .. 168,525 |...81.8510 |... 135,054 |.... . 165,000 |.. ....136,054 |......... (<7378 D) ORI (-': ) i KU AU RN 1.750 |...... 1.389 ....02/05/2021 ...|....12/15/2026 ...
713448-DN-5 ... PEPSICO INC. ...eveeeeenns .. 118,439 |...92.8830 |... 116,104 |.... ..125,000 |.. 1210582 s e85 | e s 2.375 |...... 3.205 ....03/12/2019 ...|....10/06/2026 ...
713448-DY-1 ..... PEPSICO INC. ... ..95,754 |...94.0240 |... ...94,024 |.... . 100,000 Joeeveviniineennnnn 97,624 | v 449 e [ e 3.000 |...... 3.603 ....07/26/2018 ...|....10/15/2027 ...
717081-DH-3 ..... PFIZER INC. .... 125,301 |...99.1570 |... .. 123,947 |.... ..125,000 |.. 125,028 e [ (B0) e [ e 3.000 |...... 2.9% ....02/22/2018 ...|....06/15/2023 ...
717081-ET-6 ..... PFIZER INC. .... .. 101,960 |...94.1470 |... . 100,000 |.. 101,278 s e (192) Lo e e 3.450 |...... 3.266 ....04/05/2019 ...|....03/15/2029 ...
718546-AR-5 ..... PHILLIPS 66 .... .. 167,036 |...94.6060 |... . . 175,000 |.. e 170,169 e oot 808 e [ s 3.900 |...... 4.597 ....11/06/2018 ...|....03/15/2028 ...
AV5355-40-0 ..... QIAGEN N.V. oovviviiinns .. 481,960 |. 118.6900 |... 474,760 |.... . 400,000 |.. e A84960 o e (25,688) | [ e 1.000 |...... 1.000 ....01/06/2022 ...|....11/13/2024 ...
747525-AU-7 ..... [QUALCOMM INCORPORATED ... 126,461 |...94.8370 |. ..118,546 |. ..125,000 125,686 |.. .3.250 |......3.157 ....07/17/2017 .. 05/20/2027 ...
754730-AH-2 ..... RAYMOND JAMES FINANCIAL INC. .. .. 124,241 1...73.1310 |... .. 91,413 ..., ..125,000 |. L 124,266 i e M s e 3.750 |...... 3.856 ...03/18/2021 ...|....04/01/2051 ...




6'0L3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
75513E-CH-2 ..... RAYTHEON TECHNOLOGIES CORPORATION ......ccevvvenvvvvnns foon von ] unnnns 1,2 e L 2AFE L 102,933 |...95.3440 |[.......oeeeeeeennn 95,344 |oiinniinnnnnn 100,000 [oniiiinnnnnnn 102,472 e oo (461) e e 000232500 .l 2.880 ....038/17/2022 ...|....08/15/2027 ...
756109-AV-6 ..... REALTY INCOME CORPORATION .....eeeeeeeneineeeeemnenees oo wen e [1,2 s .. 1.G FE ..|... 74,924 [..97.6770 [.oeeeeeeneee et 73,257 e 75,000 [ 74,972 e oo 11 s e 2032875 3.968 ....09/07/2018 ...|....04/15/2025 ...
756109-BG-8 ..... REALTY INCOME CORPORATION .....evvvvvvvvvnnvrrrinnnnens foen ven e [1,2 il .. 1.G FE ..|... . 78,926 [...95.3380 [......covnneennnnn 71,504 |ooiiinniiiinnnnnn 75,000 [oiiiiiinnen 78,388 | et (578) | e 000030950 L 2.905 ....03/08/2022 ...|....08/15/2027 ...
761713-BA-3 ..... REYNOLDS AMERICAN INC. ...eeiieeemeeneeeeemenieeeeenens [ ven e [1,2 s .. 2.BFE ..|... .. 136,210 |...90.7340 |..eevvnnneeeen 13,417 |0 125,000 [oeeeenniee e 133,989 [ e (B3 s e 2222050700 |- 5.035 ....06/05/2018 ...|....08/15/2035 ...
780082-AD-5 ..... ROYAL BANK OF CANADA .......oevvvvvvvnnnnnirrcnnnnnneeeensfoes von oo | s .. 1.G FE ..|... .. 133,449 1...98.4020 |................. 123,008 [...ooiiiennnnnnn 125,000 |oovivnnnnnnnnnnn 128,294 [ v (996) | o [e0nnn 40650 | 3.813 ...05/04/2017 ...|....01/27/2026 ...
78409V-AS-3 ..... S&P GLOBAL INC. .oeeereeeieeeeeiiiees .. 1.G FE ..|... . 34,830 |...77.2860 |... . reeerrreeeeennn 3,868 | e 16 [ e | 12250 | 1.310 ....08/10/2020 ...|....08/15/2030 ...
797440-BU-7 ..... SAN DIEGO GAS & ELECTRIC COMPANY ... .. 1.F FE ..|... . 92,858 |...92.4740 |... 100,000 Joeevenennineennnnn 96,649 [ i 921 e e 002222.500 |l 3.618 ....08/16/2018 ...|....05/15/2026 ...
806854-AJ-4 ..... SCHLUMBERGER INVESTMENT S.A. ........ .. 1.F FE ..|... .. 105,204 |...86.3310 |... . 100,000 |oeeernnnieeeennn04,200 fuenieeiiniieeee eeeeenieee e (835) [ e 0en22.650 | 2.047 ....02/01/2021 ...|....06/26/2030 ...
822582-CD-2 ..... [SHELL INTERNATIONAL FINANCE B.V. .1.DFE .. 147,683 |...86.7200 |. . 150,000 .2.583 ....11/07/2019 .. 11/07/2029
822582-CH-3 ..... [SHELL INTERNATIONAL FINANCE B.V. .1.DFE .. 135,578 |...73.0750 |. ..125,000 .2.855 ....07/16/2021 .. 04/06/2050
828807-DC-8 ..... [SIMON PROPERTY GROUP L.P. .... .1.GFE .. 124,161 |...93.0750 |. . A ..125,000 ......3.515 ...07/07/2017 .. 06/15/2027 ...
83417M-AD-6 ..... SOLAREDGE TECHNOLOGIES INC. . ..2.CYE ..|... .. 140,005 |. 124.8850 |... 162,351 |.... . 130,000 |.. 138,821 e e (1,278) e e 12222202000 .. 0.000 ....10/13/2022 ...|....09/15/2025 ...
844741-BG-2 ..... SOUTHNEST AIRLINES C0. evvvnvvvvrvnnnnninvinnnnerevnnnns fooe ven oo | s .. 2.AFE ..|... .. 346,287 |. 121.5090 |... 352,376 |.... 334,634 | [ (11,407) e e [ 10250 1.250 ....00/26/2022 ...|....05/01/2025 ...
845743-BlI-2 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. .. 1.G FE ..|... .. 174,073 |...92.5210 |... 161,911 |.... 174,080 e [ 8 s e el 50150 5.321 ...06/23/2022 ... |....06/01/2052 ...
784730-AB-9 ..... SSR MINING INC. .....evvnnnnne .2.0. .. 24,004 |. 112.7250 |... 22,585 20,000 [oanneee 22,824 i [ (905) [ i [2022.500 o 2.500 ....00/23/2021 ...|....04/01/2039 ...
857477-BD-4 ..... STATE STREET CORPORATION .. ...94.1910 |... .. 183,269 e oo (1,249) | e 1A 3.317 ...04/09/2019 ...|....12/03/2029 ...
N83574-AG-3 ..... STMICROELECTRONICS N.V. ... . 103.0300 |... . 200,000 |.. 201,362 | feeeei (138) | e 4222202000 | 0.000 ....07/14/2022 ...|....08/04/2027 ...
N83574-AH-1 ..... STMICROELECTRONICS N.V. ... . 105.1250 |... 210,250 |.... 200,000 Joeeernnnneeeennnn228,028 foeiiiiiiiiieeee feeeeeenenn (7,010) [ e +222220.000 ... 0.000 ....04/06/2022 ...|....08/04/2025 ...
87612E-BE-5 ..... TARGET CORPORATION ...93.6810 |... ...70,261 |.... 275,000 oeiiiiiiiieennn 72,510 [ i 708 [ s 4002222.500 |l 3.634 ....09/07/2018 ...|....04/15/2026 ...
882508-BF-0 ..... TEXAS INSTRUVENTS INCORPORATED ...89.1020 |. 35,641 |. 40,000 .2.254 ....10/28/2020 .. 03/15/2039
882508-BL-7 ..... TEXAS INSTRUMENTS INCORPORATED ... ...81.2080 |. 81,208 |. . 100,000 .2.622 ....02/14/2022 .. 09/15/2031
06406F-AD-5 ..... THE BANK OF NEW YORK MELLON CORPORATION ...98.3610 |. .. 122,951 |. ..125,000 .2.240 ....08/16/2016 .. 08/16/2023
808513-BS-3 ..... THE CHARLES SCHWAB CORPORATION .......cevvvnnvvvvrmnnnns foun oe .. 81.8810 |. 286,582 ..350,000 .2.2% ....06/27/2021 .. 05/13/2031 ...
191216-DP-2 ..... THE COCA-COLA COMPANY .....oeeeeeeeeeeeeeeieeeeeeens foen o ...83.9330 |. ..251,798 . 300,000 .309,530 |.. (965) | . ......1.884 ....08/31/2021 .. 01/05/2032 ...
38141G-WM-3 ..... THE GOLDMAN SACHS GROUP INC. ...98.7330 |... 246,831 |.... ...253,331 o (2,762) [ e e 4.000 |...... 2.885 ...06/06/2019 ...|....03/03/2024 ...
38145G-AH-3 ..... THE GOLDMAN SACHS GROUP INC. ...eevvveiiieeimniaeeees foen e ...93.9410 |... 70,456 | 75,000 [oeeeeeeee 7374 s i 296 [ e [20022280500 o 4.047 ....02/11/2019 ...|....11/16/2026 ...
38148L-AE-6 ..... THE GOLDMAN SACHS GROUP INC. .....cevvvnvvvvirnnnnnnnnns foun oe L..96.6130 |...oeevnnnnnn 144,919 |l 150,000 [ociiiiinennns 150,108 |oveeineiciiiins oo (48) | e 000030750 3.785 ....12/12/2016 ...|....05/22/2025 ...
427866-BG-2 ..... THE HERSHEY COMPANY ... ...65.8230 |...oovuuiiiieeenn 82,785 | 65,000 [ 84,799 | oD s e 10002 2.650 . 2.702 ....05/27/2020 ...|....06/01/2050 ...
437076-BT-8 ..... THE HOME DEPOT INC. ... . ...92.8400 |.................222,816 |ooeennnnnnnnnn 240,000 [ooiiiiinnnnnnnn 233,187 e o 1,315 | e 00022800 ..l 3.514 ...08/16/2018 ...|....09/14/2027 ...
596278-AB-7 ..... THE MIDDLEBY CORPORATION .. .. 121,913 . 118.1000 |................. 124,005 |........cceeenn. 105,000 |oeeevnnnnneeennnn 116,965 [oeeneeiinniiiees e (4,043) | e 2222212000 |- 1.000 ....05/11/2022 ...|....09/01/2025 ...
891140-CB-2 ..... THE TORONTO-DOMINION BANK . . 75,820 |...97.8950 |. .3.058 ....04/02/2019 .. 03/11/2024 ...
89417E-AQ-2 ..... THE TRAVELERS COMPANIES INC. .. ...61.6540 |. .2.620 ....04/23/2020 .. 04/27/2050
89236T-GY-5 ..... TOYOTA MOTOR CREDIT CORPORATION ...91.1590 |. .2.284 ...04/05/2021 .. 04/01/2030
89352H-A-9 . TRANSCANADA PIPELINES LIMITED . ...95.2920 |. . 4.460 ....05/16/2018 .. 05/15/2028
86787E-AV-9 ..... TRUIST BANK ...oevvviiieicinn ...99.8650 |. ..49,988 |.. ... 3.324 ....02/23/2018 .. 02/02/2023 ...
637138-AC-2 ..... TRUIST FINANCIAL CORPORAT ION ...97.7390 |... . 100,000 |.. 100,000 [eeeenieeeeeenies feeeeeeeiis e e e 40250 . 4.341 ...09/09/2014 ...|....09/30/2024 ...
902252-AB-1 ..... TYLER TECHNOLOGIES INC. ...92.7890 |... +..60,000 |.eevviiiiinennnnnB0,000 [ouniiiiiiiiiinns v e fevii 00022202250 |l 0.250 ....03/24/2022 ...|....03/15/2026 ...
902494-BC-6 ..... TYSON FOODS INC. ......... ...93.8670 |... 150,000 Joeeevnnnneeeennn 149,878 [ e 25 [ e 08550 | 3.634 ....05/23/2017 ...|....06/02/2027 ...
91159H-HI-3 ... U.S. BANCORP .. 88.0780 |... 125,000 Joeevveinennnnnn128,189 [ i (459) [ s 40222232000 |-l 2.5% ....08/14/2019 ...|....07/30/2029 ...
907818-DZ-8 ..... UNION PACIFIC CORPORATION .....eeeeeeeeieeeecmnneeeees foen oe ...82.6800 |... 150,000 |oeeevnnnieeeeenn 148,016 [oeeeeieiiiiieee e e B3 [ e 4150 | 4.333 ....05/24/2018 ...|....01/15/2045 ...
91324P-DK-5 ... UNITEDHEALTH GROUP INCORPORATED .. ...95.7880 |... 175,000 Joeevviineneenn 175,000 [enniiiiiineees Jovvviiiiiiiniiien e fovviiiiin 0002223.850 | 3.925 ....06/18/2018 ...|....06/15/2028 ...
92343V-EN-O ... VERIZON COMMUNICATIONS INC. ....... . . ...96.8200 |... 75,000 Jeeeennieeeeeennn 75,365 [oeiieiiiieeee eeeeeeneeee (164) [ e 102220832376 | 3.189 ....04/02/2019 ...|....02/15/2025 ...
927804-GB-4 ..... VIRGINIA ELECTRIC AND POWER COMPANY .. 1,2 e 1.F FE . .. 102,762 |.. 88.0600 |... . . 100,000 |.. 101,896 | oo (2758) | e | 2,875 2.581 ....09/26/2019 ...|....07/15/2029 ...
931142-DH-3 ..... [WALMART INC. ... . 73,151 (...99.3640 |. 74,523 |. 75,000 .. 74,891 |.. ......3.124 ....03/26/2018 .. 04/11/2023 ...
931142-EE-9 ..... WALMART INC. .iivveiniiiiiiiiiiiiiiiiie i e canaes .. 335,500 |...96.6940 |... 314,255 |.... ..325,000 |. ...331,433 A i e 02223700 3.345 ...03/26/2019 ...|....06/26/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
94106L-AZ-2 ..... WASTE MANAGEMENT INC. ..evvvnviiiiinniniiiiinnienenennns foee vee | s 1,2 e L 2AFE L 174,559 |...97.5930 |[.....covvnnnnnnns 170,788 |.oevvvvinnens 175,000 |oevveeniiiinnnnn 174,930 [oovviiiiiiiiiiin o 89 [ s e 3.500 |...... 3.593 ....05/05/2014 ...|....05/15/2024 ...
949746-RF-0 ..... WELLS FARGO & COMPANY ... v |- 2.BFE ... 205,801 |...96.7780 |... 1 00i209,604 |oeeeieieieies feeeii 525 s e e 5.606 |...... 6.733 . 1172772013 ... |....01/15/2044 ...
94974B-GA-2 ...... WELLS FARGO & COMPANY ... - 2.AFE L. ..48,454 [..97.2110 [.......oeeveeen 48,606 |..evenniiennnnnn50,000 [oiiiininnnnn 49,504 | el 279 e [ e 3.300 |...... 3.984 ....01/07/2019 ...|....09/09/2024 ...
94974B-GP-9 ... WELLS FARGO & COMPANY ... .. 2.AFE ..|... ... 61,973 1...96.2790 |...cevvuureeeennn 57,768 |oeeniieinnnnnnn 80,000 |oeeeinniiieeeennni80,728 e e (251) | e e 3.550 |...... 3.137 ....09/12/2017 ...|....09/29/2025 ...
95000U-20-4 ... WELLS FARGO & COMPANY ... .. 2.AFE ..|... .. 108,065 |...94.2380 |.......cooeeeennnn 94,288 [onnnniiiinnnnn 100,000 [oiiiiiiinnnnna 105,327 foviniiiiiiiiinnns oo (824) | o e 4.150 |...... 3.197 ....07/15/2019 ...|....01/24/2029 ...
95000U-2F-9 ..... WELLS FARGO & COMPANY ... .. 1.EFE ..|... 77,223 (...93.0130 [.ooeeeenninneeeen 89,760 |oeeeeiieeeennnnn 75,000 [oneeiiniie e 76,231 e [t (836) oo [ e 3.1% |...... 2.736 ....11/05/2019 ...|....06/17/2027 ...
95000U-2N-2 ... WELLS FARGO & COMPANY ... .. 2.AFE ..|... .50,000 |...93.2020 |.................. 46,601 |oeeennnnnnnnnnn50,000 [oniinnnnnn 50,000 |oceiiiniiiiiiiins oo i e e 2.188 |...... 2.212 ....04/23/2020 ...|....04/30/2026 ...
960413-Al-2 ..... WESTLAKE CORPORATION .. 2.BFE ..|... ... 29,876 |...85.9380 |...cevuuniieeennnn 25,781 [oiiiiiiinnnnnnnn 30,000 [oeiiiiiiie i 29,904 e e 11 e [ e 3.375 |...... 3.483 ....06/09/2020 ...|....06/15/2030 ...
961214-EL-3 ..... WESTPAC BANKING CORPORATION . . .. 1.DFE .. 127,935 |...86.8430 |. .2.650 |......2.413 ....02/04/2020 .. 01/16/2030
963320-AT-3 . WHIRLPOOL CORPORAT ION 1. .2.BFE .. 149,846 |...96.9820 |. . N .3.700 |......3.781 ....10/31/2014 .. 05/01/2025 ...
983919-AK-7 ..... XILINK INC. ivvvvnnnnnns Y PP e [1,2 LG FE L .. 124,966 |...84.4110 |... 105,513 |.... L A28975 i o3 i e o 2.375 |...... 2.406 ...05/12/2020 ... |....06/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 32,705,284 | XXX 29,780,949 32,265,928 (151,961) XXX XXX XXX XXX
06606W-AN-4 ... BANKBOSTON HOME EQUITY LOAN TRUST 1998-2 .. L4BZ .. ... |- 100.2140 |. A .6.140 |......6.125 ....08/14/2003 .. 11/25/2028 ...
172973-4C-0 ..... CMSI 058 1AS FIX ....evnvnnnnnne C1ARN L . 13,783 ...96.7670 |. 13,966 |. .5.500 |......6.482 ....12/21/2005 .. 11/25/2035 ...
12667F-RY-3 ..... CWALT 0422CB 1A1 SR SEQ FIX . L TAFRM ... . 12,129|...99.1630 |... 11,888 e 11,989 [ 012,093 e [ (12) e [ e 6.000 |...... 5.871 ...03/28/2006 ...|....10/25/2034 ...
232421-AD-3 ... CWHEQ HOME EQUITY LOAN TRUST SERIES 2006 . L TAFRM L. ...4,191 |. 164.9410 |... 15,956 i 90674 [ 9116 | [ 4900 [ [ e 5.845 |... 107.662 ....06/16/2006 ...|....01/25/2029 ...
64828Y-AR-2 ..... NRMLT 142 A3 SR FIX .. 1.AFE ..|... . 15,910 |...89.6270 |... ... 13,925 |.... 15,837 15,836 [ e (13) [ e e 3.750 |...... 3.257 ....10/02/2014 ...|....05/26/2054 ...
75970N-AM-9 ..... RENAISSANCE HOME EQUITY LOAN TRUST 2005- ............ AR e 246,203 [...94.1640 |.........coennnn. 235,410 [..oovvvnnnnnnnnns 250,000 f......coooeeen 249,428 s foeeiiiinnn 75 i fevienniiiiiiins e 5.201 |...... 5.378 ...03/17/2006 ... |....08/25/2035 ...
1029999999. Subtotal - Bonds - Industrial and Miscella

Residential Mortgage-Backed Securities 292,216 | XXX 291,145 301,633 300,489 XXX XXX XXX XXX
065428B-BlI-6 ..... BANK 21BN32 B SUB SEQ FIX ..coveevreiiiiciiiiiieeeeeee TA s 257,485 |...77.0790 |.coeeeeeennennnns 192,699 |evveeiieeennnn 250,000 [...oeeeeennnnnnns 256,273 |eeeeeeeeeeeenies feeeeeeeeen (882) | e s 2.960 |...... 2.653 ....03/16/2021 ...|....04/17/2054 ...
08163G-AU-4 ..... BMARK 21B28 A5 SR FIX ... 1.4 .. .. 308,999 |...79.6180 |... 238,854 |.... . 300,000 |.. 307,843 e e (B8) | e e 2.224 |...... 1.909 ....08/03/2021 ...|....08/17/2054 ...
08163J-AC-8 ..... BMARK 21B29 A3 SR FIX ... 1.A .. .. 139,050 |...84.7690 |... 114,438 |.... ..135,000 |.. 138,344 s [ (B62) e e s 2.284 |...... 1.837 ....09/17/2021 ...|....09/17/2054 ...
08163K-BG-5 ..... BMARK 21B30 A5 SR FIX ... i L 1.4 .. .. 175,097 |.. 81.7000 |... 138,889 |.... . 170,000 |.. ....174,553 P11 1 SR R R 2.576 |...... 2.265 ....10/29/2021 ... |....11/17/2054 ...
08163M-AB-3 ..... BMARK 21B31 A2 SR FIX ... I e [4 e | 1AL .. 154,494 ]...89.8040 |... 134,706 |.... . 150,000 |.. ... 153,579 e (893) [ e [ 2.588 |...... 1.961 ...12/08/2021 ...|....12/17/2054 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,035,125 | XXX 819,586 1,005,000 1,030,592 (3,447) XXX XXX XXX XXX
380149-AD-6 ..... GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA ... i L .. 1.AFE ..|... .. 118,594 1...92.2790 |... 115,349 |.... 120,034 s e 1480 | e e 0.820 |...... 2.669 ....06/26/2022 ...|....10/16/2026 ...
92348K-AH-6 ..... VERIZON MASTER TRUST N .. 1.AFE ..|... .. 134,968 |...93.1510 |... 125,754 |.... . . 18978 e e 10 e e s 1.530 |...... 1.550 ....01/19/2022 ...|....07/20/2028 ...
92868J-AE-6 ..... VOLKSWAGEN AUTO LOAN ENHANCED TRUST 2020 .... 4 [ TAFE L .. 163,961 |...96.4780 |... 144,717 |.... . 150,000 |.. ....161,321 e (1L187) Lo e s 1.260 |...... 0.484 ....09/03/2020 ...|....08/20/2026 ...
98163L-AD-2 ..... coeee |4 oo | LA FE L] .. 164,637 |...89.8710 |... 157,275 |.... . 175,000 |.. .. 166,637 e 1,894 | e s 0.690 |...... 2.721 ...05/31/2022 ...|....06/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 572,160 | XXX 543,095 585,000 572,970 2,157 XXX XXX XXX 218 5,057 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 34,604,785 | XXX 31,434,775 33,569,633 34,159,979 (151,961) (151,899) XXX XXX XXX 215,721 916,449 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 53,905,412 | XXX 47,798,544 50,436,000 51,714,239 (151,961) (445,798) XXX XXX XXX 453,279 1,585,338 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 16,726,318 | XXX 14,691,800 16,606,692 16,732,069 1,326 XXX XXX XXX 40,630 378,926 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,812,780 [ XXX 1,509,266 1,760,111 1,791,862 (5,131) XXX XXX XXX 4,111 49,346 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 572,160 | XXX 543,095 585,000 572,970 2,157 XXX XXX XXX 218 5,057 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 73,016,670 | XXX 64,542,705 69,387,803 70,811,140 (151,961) (447,446) XXX XXX XXX 498,238 2,018,667 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 23,746,238 1B ..$............. 3,618,771 1C..$.............. 5,611,752 1D .$.............. 6,195,527 1E.$............. 4,367,370 1F ..$ ...coooeee.e. 6,691,761 1G..$............ 9,327,270
1B 2B ..$.. $.. ..1,934,425
1C 3B.. 8. ..851,523
1D 4B .. S e
1E 5B .. .8
1F
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 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
060505-68-2 .. [BANK OF AMERICA CORPORATION ...........ooooo [eeeeeeeeeei v i 25.000 |....... 1,000.00....... 0.000 |..ccceeeinnnnnns 29,000 |..1,160.000 |...eevvrvennnnnnes 29,000 ].ccciiiiiinnnnn, 32,908 [...uuviiiinnnnnees 453 i 1,359 |.eeeeiiieiiiiiiiiiiiens foniinnnns (3,908)]. e feveiiiiiiiiiiiiiins [ (3,908)..ccvvvvnnnnnnnnes .. 2.C FE ..|.. 02/14/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 29,000 XXX 29,000 32,908 453 1,359 (3,908) (3,908 XXX XXX
00170F-20-9 .. |AMG CAPITAL TRUST 11 \ivvvvvnniiiiiinnnnnnns | ........... | ....... | .................... 9,300.000' ........... 50.00| ....... 0.000 |...ceveeeernnns 513,514 |...... 50.778 [.vuennnnnnnnnns 472,281 |.eveiiiiiiieans 515,734 |.evvveiinennnns 5987, R8s | e, (272 )| Rl o (2,221). e .. 2.C FE ..]..09/30/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 513,514 XXX 472,231 515,734 5,987 22,918 (2,221) (2,221 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 542,514 | XXX 501,231 548,642 6,440 24,2717 (3,908) (2,221) (6,129 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 542,514 XXX 501,231 548,642 6,440 24,217 (3,908) (2,221) (6,129 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C .8 e 1D 8 TE .8 e TF 8 1G .8 e
1B 2C..$ .542,514
1C 3C..$
1D 4C ..$
1E 5C..$..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 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
31337#-10-5 ... [FEDERAL HOME LOAN BANK CINCINNATI OH ......ccevunnnns 3 P IR R, 1,445.000 144,500 144,500 .... 144,500 .. 05/11/2020 .| .eees wenens
427098-11-6 ... [HERCULES INC-CW29 .........ccvvvvriiiiiiiinnniiiiiinnnnns [oeveennnnns 2000 [ 1,228 (......... 61.160 |.eeeiiiiinnnnnnnns 1,228 | .. 12/09/2016 ..]...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 145,723 XXX 145,723 144,500 405 405 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 145,723 XXX 145,723 144,500 405 405 XXX XXX
315911-75-0 ... [FIDELITY 500 INDEX FUND .....ovvvviivnnnniniiiinninnnns [ eeveennnens [ eeeenand]onnn 11,346,464 ..o 1,510,441 133.120 |..... ...1,5610,441 .... 404,577 (365, 356) (365,356) .. 11/02/2018 .| ..eeet eeeens
315911-74-3 ....[FIDELITY EXTENDED MARKET IN 7,623.190 ...480,413 |.........63.020 |.. . 192,918 |. .. (184,405)(.. ... (184,405) |... .. 11/02/2018 .. .cees e
922908-71-0 ... [VANGUARD 500 INDEX FUND ............. . 5,143.930 1,821,517 |........ 354.110 |.. . 552,390 |. .. (440,937)f.. .. (440,937) |... .. 09/25/2008 ..
922908-69-4 ... [ VANGUARD EXTENDED MARKET INDEX FUND ................. P T T 8,309.710 ... 246,008 (314,522)] (314,522) .. 03/11/2008 ..]..cois wunnns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 4,650,405 XXX 4,650,405 1,395,893 74,985 (1,305,220)| (1,305,220) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 4,650,405 XXX 4,650,405 1,395,893 74,985 (1,305,220) (1,305,220) XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
464287-16-8 ... [ ISHARES SELECT DIVIDEND ETF ..oeeevreieieeiniiineeees [ evvvnvenns | evvvvnse s 15,056.000 [-..eeeeeeennnnnnns 1,815,754 |........ 120.600 [...oeeeennnnnn 1,815,754 [..coeeeeiie 977,638 [.eeeeeeeeeeeeeniieeeeee e 62,351 |eeeeeeeeenie e [eeeeennes (29,961)[-. e eeeeeneeeeeennies Jeeeneeeeeennnans (29,961) [-+vuueeeemmnnaeeeeenns .. 06/13/2008 ..|...cet wunnns
921946-40-6 ....[VANGUARD HIGH DIVIDEND YIELD INDEX FUND .......ccevw [eevemmmnns | eommnnns]ivnnniniiiinnnnnns 19,157.000 |.....iivinnnnnnnn 2,072,980 |........ 108.210 [o..iiivinnnnn 2,072,979 | 977,383 [ iiieeeiiiiiiiiiiniiiee foeeiiiiiiiiis 62,296 |iiviiiiiiiiiiiiiiiiiiiins e (T4,712)]vvvvvvvveeiiiiiiiiiiinn o, (74,712) [oiiinnnnn, .. 06/13/2008 ..]...... .eeen.
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 3,888,734 XXX 3,888,733 1,955,021 124,646 (104,673)| (104,673) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks 8,684,862 XXX 8,684,861 3,495,414 205,415 (1,409, 488) (1,409, 488) XXX XXX
5999999999 - Total Preferred and Common Stocks 9,227,375 XXX 9,186,092 4,044,056 6,440 229,692 (1,413,396) (1,415,617) XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1C.8.. 1D 8 e TE LS s TF 8 e 168 s

1B 2C..$

1C 3C..$

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-FK-2 ......... US TREASURY .ttt ns | cereeneeneeneans [ 10/07/2022 .. | J.P. MORGAN .ttt ettt sttt sttt sttt ettt nr e r et snenrenr e nnenrennennes |sresnennennennennennenrennennenrens |srenrenrenre e 489,063 |..veviiiiiiiiiiiiine 500,000 [eviiiiiiiiiiiiiiiiiiiiiens 1,257
0109999999. Subtotal - Bonds - U.S. Governments 489,063 500,000 1,257
349426-F0-4 ......... [CITY OF FORT WORTH TEXAS ...ooveooeeisesessessssssssssesessnssssssnssssesnssnsssnssnsssnssnsssnssnssnssnssnssnssnns |esssssonsnsennes +..05/25/2022 ... [PIPER JAFFREY & 00 ..vooveoseessessessessssssesssssnssnsssnssnsssnssssssnssnessnssssssnssnsssnssnsssnssnsssnssnsssnssnsss |oossosssnsssssnsossssseseesanssne |ossessosssesessansssens 258,783 |.veiriiiiiiiiiiiiine 250,000 |+.veuveienienienienienienieiee
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 258,783 250,000
155498-LX-4 ........ CENTRAL TEXAS REGIONAL MOBILITY AUTHORIT . +|-...05/31/2022 ... | JEFFERIES & CO ... 1. 251,075 |.. ... 250,000 |..
167593-A9-3 ........ CHICAGO O'HARE AIRPORT +|--..06/27/2022 ... | JEFFERIES & CO .... ... 145,602 |.. ... 150,000 |..
249182-LF-1 ......... CITY AND COUNTY OF DENVER ... +|-...09/22/2022 ... | RAYMOND JANES ... ...261,325 |.. ... 250,000 |..
04780M-VS-5 ........ CITY OF ATLANTA . |-...00/27/2022 ... | JEFFERIES & CO . ....100,000 |..
469487-ST-0 ......... CITY OF JACKSONVILLE FLORIDA .. .|....04/27/2022 ... | JEFFERIES & CO ... .125,000 |..
3140XG-UA-5 ......... FNCL FS1476 3.000 03/01/52 +|----08/15/2022 ... | J.P. MORGAN ..99,089 |..
3140XH-4E-4 ........ FNCL FS2620 5.000 08/01/52 .. ...10/04/2022 .. [MORGAN STANLEY ... 245,283 |.. ... 247,760 |..
31418E-B9-0 ......... FNCL MA4563 2.500 03/01/52 . .| MITSUBISHI UFJ SECURITIES USA .. ..136,593 |.. ...151,198 [..
31418E-GH-7 ..o FNCL MA4699 3.500 08/01/52 .. .|BMO CAPITAL MARKETS - US ... , 100,000 |..
31418E-HK-9 ......... [FNCL MA4733 4.500 09/01/52 VARIOUS .......... . 1,500,293 ,500,000
3132DN-TZ-6 ......... [FNCL SD1468 5.000 08/01/52 10/24/2022 ... | MORGAN STANLEY . 236,100 245,738
3132DN-7K-3 ......... [FNCL $D1798 5.500 11/01/52 10/27/2022 ... | J.P. MORGAN ..... . 250,605 . 250,000
3132DP-CU-0 ........ [FNCL $D1883 4.000 06/01/52 .. . |-...12/08/2022 ... | TORONTO DOMINION - US . ... 475,087 |.. ....496,013 |..
3132D0-CP-6 ......... FNCL SD8178 2.500 11/01/51 .. +|----07/21/2022 ... | WELLS FARGO SECURITIES LLC ... ....229,621 |.. ... 251,855 |..
3132D0-DR-1 ......... FNCL $D8212 2.500 05/01/52 .. +|-..05/02/2022 ... | WELLS FARGO SECURITIES LLC ... ... 135,601 |.. ... 149,610 |..
3132D0-DS-9 ......... [FNCL $D8213 3.000 05/01/52 +|----04/20/2022 ... | CITIGROUP GLOBAL MARKETS .... 189,594 |.. ....200,000 |..
409328-BR-1 ......... HAMPTON ROADS TRANSPORTATION ACCOUNTABIL ... .|-...09/06/2022 .. | JEFFERIES & CO ... 280,635 |.. ....300,000 |..
414009-QY-9 ......... [HARRIS COUNTY CULTURAL EDUCATION FACILIT . . |-...05/16/2022 ... | JEFFERIES & CO . ....194,828 |.. ...250,000 |..
542691-CP-3 ......... [LONG ISLAND PONER AUTHORITY +|-+..11703/2022 ... | GOLDMAN SACHS ... ... 235,408 |.. ++..250,000 |..
544445-XK-0 ......... LOS ANGELES WORLD AIRPORTS .. ...03/24/2022 ... RAYMOND JAWES ... ....236,246 |.. ....200,000 |..
560551-QY-2 ......... [MAINE TURNPIKE AUTHORITY ... 08/24/2022 .. | RAYMOND JANES . 195,590 .200,000
130320-B3-1 . .| THE CALIFORNIA HEALTH FACILITIES FINANCI . 05/16/2022 ... | JEFFERIES & CO ... .196,368 . 250,000
91743P-DY-8 ......... [UTAH HOUSING CORPORATION ....everververienenns - |....01/07/2022 ... | STIFEL NICOLAUS & CO .. ... 471,375 |.. .450,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,275,217 6,466,258
600964-AA-7 ........[ ADM AG HOLDING LIMITED . ....06/07/2022 ... | CITIGROUP GLOBAL MARKETS ...202,800 [.. .200,000 |..
010392-FX-1 ......... ALABAVA POWER CONPANY +|----03/02/2022 ... | MITSUBISHI UFJ SECURITIES USA .. ....100,000 |..
032654-AN-5 ......... ANALOG DEVICES INC. ...ceeee.. +|-...02/17/2022 ... | TORONTO DOMINION - US . ... 131,593 |.. ..125,000 |..
04010L-BD-4 ......... ARES CAPITAL CORPORATION. ... +|----01/06/2022 ... | J.P. MORGAN ....398,016 |..
060516-KL-2 BANK OF AMERICA CORPORATION . ...03/03/2022 ... [BANK AMERICA ... 125,000 |..
06739G-CF4 . .| BARCLAYS BANK PLC ... 12/20/2022 ... | BARCLAYS AWERICAN .
090043-AB-6 BILL.COM HOLDINGS INC o|-+..11709/2022 ... | MIZUHO SECURITIES ... 421 |..
055920-Ul-3 ......... [BNP PARIBAS ...12/08/2022 ... | PORALES PARTNERS LLC .. ....160,787 |..
09709U-V7-0 .........[BOFA FINANCE LLC 12/21/2022 ... | VARIOUS .. . 316,442
09857L-AN-8 .........[BOOKING HOLDINGS INC. 07/14/2022 ... | VARIOUS .. .314,881
13469V-AA-6 . .| CAMTEK LTD .......... ....01/19/2022 ... | BANK AVERICA . .. 58,866
166764-BY-5 CHEVRON CORPORATION +|----03/03/2022 ... | NESIROW FINANCIAL INC . ... 145,935 |.. . ..
17830F-50-1 ......... CITIGROUP GLOBAL MARKETS HOLDINGS INC. . +|-...06/14/2022 ... | CITIGROUP GLOBAL MARKETS ... ....330,000 |.. ...330,000 [..
17331C-3Y-1 ......... CITIGROUP GLOBAL MARKETS HOLDINGS INC. . ...12/27/2022 ... [CITIGROUP GLOBAL MARKETS ... ....126,3% |..
2410-AB-2 ........ CRACKER BARREL OLD COUNTRY STORE INC. .. ...06/23/2022 ... |EXCHANGE OFFER ..156,614 |..
12669G-YP-0 . .| CHL 0510 A4 FIX ......... 06/01/2022 ... | INT CAPITALIZATION
23248V-AB-1 CYBERARK SOFTWARE LTD. . ....05/11/2022 ... | VARIOUS
23804L-AB-9 ......... DATADOG INC. ... . |--.-12/05/2022 ... | MORGAN STANLEY .
252131-AK-3 ......... DEXCOM INC. ... |- 1172172022 ... | VARIOUS
26442C-86-8 DUKE ENERGY CAROLINAS LLC ...03/01/2022 ... [WELLS FARGO SECLRITIES LLC ...
29366-AA6 .........|ENTERGY ARKANSAS LLC ... 03/02/2022 .. |WELLS FARGO SECURITIES LLC
316773-CV-0 .........[FIFTH THIRD BANCORP 02/07/2022 ... |J.P. MORGAN
345370-CZ-1 ......... | FORD MOTOR COMPANY ... 07/05/2022 ... | VARIOUS ........
37045X-DS-2 ......... | GENERAL MOTORS FINANCIAL COMPANY INC. 02/09/2022 .. [CITIGROUP GLOBAL MARKETS 121,125
U37786-AA-5 .| GLENCORE FUNDING LLC .vvveevevenecvenens 07/05/2022 ... [ J.P. MORGAN .....ovenvennne .197,480

380149-AD-6 .........
45867G-AC5 .........

GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA . .
INTERDIGITAL WIRELESS INC. oiiiiiriiiiiiiitiiiittiiitiit ettt ettt e e

.. |....06/26/2022 ...
....08/30/2022 ...

RBC CAPITAL MARKETS SECURITIES .

BANK AMERICA ... veeteeeittt ettt ettt ettt ettt

.......................... 268,939

.. 118,504 |..
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477839-AB-0 ......... JOHN BEAN TECHNOLOGIES CORPORATION ... .|-...05/31/2022 ... |EXCHANGE OFFER ..
46647P-CC-8 ......... JPMORGAN CHASE & CO. eveveeevveninnnnnns . |--..02/07/2022 ... | SUSQUEHANNA FINANCIAL .... .... 307,926 |..
48133D-L2+4 ......... JPMORGAN CHASE FINANCIAL COMPANY LLC . .|....09/13/2022 ... J.P. MORGAN .. .... 195,203 |..
516544-AA-1 ......... LANTHEUS HOLDINGS INC. .eevvvenneeeennnnnn ... 12/19/2022 ... ..102,921 |..
44932F-AA-5 ......... MATCH GROUP FINANCECO 2 INC. .| J.P. MORGAN s
55303J-AB-2 . ..|MGP INGREDIENTS INC. .| EXCHANGE OFFER .... .. 63,875
61744Y-AP-3 . .. | MORGAN STANLEY 01/25/2022 ... [CITIGROUP GLOBAL MARKETS .. 79,922
61772B-AB-9 . .| MORGAN STANLEY 03/22/2022 ... MORGAN STANLEY ............. . 208,985
AV5355-40-0 QIAGEN N.V. ....... ....01/06/2022 ... |NOMURA SECURITIES DOMESTIC ... 243,960 |..
75513E-CH-2 RAYTHEON TECHNOLOGIES CORPORATION .. ...03/17/2022 ... | GOLDMAN SACHS ....102,933 |..
756109-BG-8 . .| REALTY INCOME CORPORATION ... 03/08/2022 ... | JANE STREET EXECUTION SERVICES . .. 78,926
83417M-AD-6 SOLAREDGE TECHNOLOGIES INC. . ....10/13/2022 ... [ VARIOUS .... 140,095 |..
844741-BG-2 SOUTHWEST AIRLINES CO. ..eevvnnvvvvvnnnnns ...09/26/2022 ... [ VARIOUS .... 238,563 |..
845743-Bl-2 . .. | SOUTHWESTERN PUBLIC SERVICE COMPANY 05/23/2022 ... |BANK AMERICA . 174,073
N83574-AG-3 . .. | STMICROELECTRONICS N.V. ....07/14/2022 ... |PORALES PARTNERS LLC .201,500
N83574-AH-1 . .| STMICROELECTRONICS N.V. ... ....04/06/2022 ... |BARCLAYS AMERICAN ...... . 230,033 .
882508-BL-7 TEXAS INSTRUMENTS INCORPORATED .|....02/14/2022 ... |HSBC SECURITIES LIMITED .... ....100,000 |..
596278-AB-7 ......... THE MIDDLEBY CORPORATION .. ...05/11/2022 ... BANK AMERICA .... ..35,000 |..
902252-AB-1 . .| TYLER TECHNOLOGIES INC. 03/24/2022 ... |EXCHANGE OFFER . 60,000

92348K-AH-6 .

.| VERIZON MASTER TRUST ....

01/19/2022 ...

BANK AMERICA .

. 135,000

98163L-AD-2 .........[WORLD OMNI AUTO RECEIVABLES TRUST 2021-B . ...05/31/2022 ... [J.P. MORGAN ... 164,745 |.. .... 175,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,061,912 6,815,037

2509999997. Total - Bonds - Part 3 14,084,975 14,031,295

2509999998. Total - Bonds - Part 5 1,153,379 1,050,000

2509999999. Total - Bonds 15,238,354 15,081,295
060505-68-2 ......... |BANK OF AMERICA CORPORATION ... ...ueeeennnuueseeennuaseeeeens s s eeeenssnsseeennneeeeeennnasseennnnnnseeennnnnas | ................ |....02/ 14/2022 ... |GOLDMAN E L PP PP | ........................... 25.000 J-ueeuiierennniaeaeeeennns 32,908 |.oeeinnniiieeennninns 1,000.00 J-eeeneniieiiiiie e
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 32,908 XXX
00170F-20-9 ........ | LI [ I I = L Lo, P R X
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 19,450 XXX

4509999997. Total - Preferred Stocks - Part 3 52,358 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 52,358 XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks 52,358 XXX

6009999999 - Totals 15,290,712 XXX 47,526
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36179S-LS-4 .. | G2SF MA3937 3.500 09/20/46 ... ..12/01/2022 .| PAY DOIN ... .. 5,094 ... ....5,004 ....5,109 ... 5,094 [... ..09/20/2046 .
36179S-2P-1 .. | G2SF MA4382 3.500 04/20/47 ..12/01/2022 .| PAY DOIN 9,555 .. .9,555 |.. 9,555 |. ..04/20/2047 .
36179T-AK-1 .. | G2SF MA4510 3.500 06/20/47 ..12/01/2022 .| PAY DOIN .7,370 ). ..06/20/2047 .
36179T-G3-3 .. | G2SF MA4718 3.000 09/20/47 .. ..12/01/2022 .| PAY DOIN 11,519 |. ..09/20/2047 .
36179T-JY-2 .. | G2SF MA4779 4.000 10/20/47 ..12/01/2022 .| PAY DOIN ... ...10,673 |.... ..10/20/2047 .
36179T-NR-2 .. | G2SF MA4900 3.500 12/20/47 .. ..12/01/2022 .| PAY DOIN ... el 1,465 |.... .. 12/20/2047 .
36179T-SF-3 .. | G2SF MA5018 3.000 02/20/48 .. ..12/01/2022 .| PAY DOIN ... e 1,582 ... ..02/20/2048 .
36179T-V4-4 .. | G2SF MA5135 3.000 04/20/48 .....ceeevvvveeeeeee | eeeens ..12/01/2022 .| PAY DOIN ... ..04/20/2048 .
36179T-XU-4 .. | G2SF MA5191 3.500 05/20/48 .....ovvvvvvvnnnneees | o 12/01/2022 . PAY DOIN ... ..06/20/2048 .
38373M-YH-7 .. |GN 0712A C SEQ VARI ..eeieeeeeeieeeeeeeieeeeee [ s ..12/01/2022 .| PAY DOIN ... ..04/16/2041 .
38378B-VH-9 .. |GN 1272A B SEQ FIX ..ovvivviiiiiiiiiineecciinn e ..06/01/2022 .| PAY DOIN ... ... 161,743 .... 167,505 ..02/16/2046 .
3622A2-BN-1 .. | GNJP 783645 3.500 07/15/27 ... ..12/01/2022 .| PAY DOIN ... .. 10,700 .. 11,287 ..07/15/2027 .
36296R-30-8 ...| GNSF 699307 6.000 10/15/38 ..12/01/2022 .| PAY DOIN .. .25 ...276 .. N R ..10/15/2038 .
912828-4N-7 .. |US TREASURY .. ..08/29/2022 .| J.P. MORGAN . 215,000 |.. 214,261 |.. ..214,548 |. .(4,234)[. .(4,234) ..05/15/2028 .
912828-5M-8 .. |US TREASURY ....eeuuviiiiiiinnniiiiiiiiiiiniiiinins | eeeeas ..08/30/2022 . | VARIOUS 1,498,359 [.......... 1,500,000 |......... 1,505,811 ..1,503,771 |.... .(5,412)[...........(5,412)|... s .. 11/15/2028 .
0109999999. Subtotal - Bonds - U.S. Governments 1,955,009 1,961,336 1,972,749 1,964,655 (9,646) (9,646), 41,412 XXX
419792-Uli-4 ...|STATE OF HAWATT tovveniiiiiiiiniiiciiiieeeees | ......... 11/01/2022 .|CALLED AT 100 .ooennnneens | ......................................................................... ..11/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions XXX
159808-CE-2 .. |CHAHLES COUNTY MARYLAND ......cccevvnnniiiinnnnnns | ....... |..10/01/2022 .|MATUHITY .................. | ................................. 250,000 |............. 250,000 |............ 305,380 |[............ 255,570 |..vvvnviiiinnnnnns fooviieean(5,570) v fooniieenn (5,570) | [ 250,000 ..10/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 250,000 250,000 305,380 255,570 250,000 XXX
31204N-82-6 ...|FGCI E04137 2.500 11/01/27 ...ccovvvvnnvvviinnnn | e o 12/01/2022 . PAY DOWN ..11/01/2027 .
3128MF-KV-9 .. |FGCI G16408 2.500 01/01/33 .. ..12/01/2022 .| PAY DOIN ... ..01/01/2033 .
3128MM-KR-3 .. |FGCI G18303 4.500 03/01/24 .. ..12/01/2022 .| PAY DOIN ... ..03/01/2024 .
3128MM-XF-5 .. |FGCI G18677 3.000 02/01/33 ..12/01/2022 .| PAY DOIN ... ..02/01/2033 .
31307V-J2-3 .. |FGCI J38381 3.000 01/01/33 .. ..12/01/2022 .| PAY DOIN ..01/01/2033 .
31297F-JD-6 .. |FGLMC A27460 6.000 10/01/34 . ..12/01/2022 .| PAY DOIN ..10/01/2034 .
3128K2-C7-2 .. |FGLMC A41894 5.000 01/01/36 . ..12/01/2022 .| PAY DOIN ..01/01/2036 .
3128K5-WP-3 .. | FGLMC A45154 6.000 05/01/35 ... ..12/01/2022 .| PAY DOIN ... ..05/01/2035 .
3132XC-R7-2 ...|FGLMC G67710 3.500 03/01/48 .... ..12/01/2022 .| PAY DOIN ... ..03/01/2048 .
31326G-CG-8 .. | FGLMC Q02771 4.000 08/01/41 ... ..12/01/2022 .| PAY DOIN ... ..08/01/2041 .
3132XT-6L-7 .. |FGLMC 051774 3.500 10/01/47 . ..12/01/2022 .| PAY DOIN ... ..10/01/2047 .
3137GA-HR-1 .. | FH 3743A PA PAC FIX ..12/01/2022 .| PAY DOIN ... .. 12/15/2039 .
3137AT-GC-0 .. |FH 4091G TH PACT FIX ..ooviiiiiiiniiiiiiiiiieens [ eeeees ..12/01/2022 .| PAY DOIN ... ..06/15/2041 .
3137AS-VD-3 .. |FH 4094J KA PACT FIX .ooeeeieeiiiiieeeceeeeee [ ..12/01/2022 .| PAY DOIN ... ..08/15/2041 .
3137AT-6B-3 .. | FH 4098D HA PAC FIX ... ..12/01/2022 .| PAY DOIN ... ..06/15/2041 .
3137AU-L2-3 .. | FH 4102K CH PAC1 FIX ..12/01/2022 .| PAY DOIN ..11/15/2040 .
3137AY-YA-3 .. |FH 4170E PE PACT FIX . ..12/01/2022 .| PAY DOIN ..01/15/2033 .
3136A8-V6-4 .. |FN 12113F PB PAC FIX ..12/01/2022 .| PAY DOIN ..10/25/2040 .
3136AA-MP-7 .. |FN 12139C MC PAC FIX ..12/01/2022 . | PAY DOIN ..05/25/2042 .
3136AB-LF-8 .. |FN 12148C KB PAC ACCDIRECT FIX ..12/01/2022 .| PAY DOIN ..03/25/2042 .
3136A6-TP-9 .. |FN 12638 HB PAC ACCDIRECT FIX .... ..12/01/2022 .| PAY DOIN ... ..08/25/2041 .
31371N-QN-8 .. |FNCI 257061 5.000 01/01/23 .. ..12/01/2022 .| PAY DOIN ... ..01/01/2023 .
31416Y-BX-5 .. |FNCI AB2753 3.500 04/01/26 .. ..12/01/2022 .| PAY DOIN ... ..04/01/2026 .
31417V-PZ-0 .. |FNCI AC8539 4.000 12/01/24 ... ..12/01/2022 .| PAY DOIN ... .. 12/01/2024 .
31419A-2T-3 .. |FNCI AE0785 3.000 01/01/26 .. ..12/01/2022 .| PAY DOIN ... ..01/01/2026 .
3140XC-2A-5 .. |FNCI FMB868 2.000 10/01/36 ..12/01/2022 .| PAY DOIN ... ..10/01/2036 .
31418D-KK-7 .. |FNCI MA3897 3.000 01/01/35 .. ..12/01/2022 .| PAY DOIN ..01/01/2035 .
31418D-4C-3 ...|FNCI MA4418 2.000 09/01/36 ..12/01/2022 .| PAY DOIN ..09/01/2036 .
3133GA-AJ-5 .. |FNCI QN3609 2.000 09/01/35 ... ..12/01/2022 .| PAY DOIN ... ..09/01/2035 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
313206-A9-1 .. |FNCI SB8132 2.000 12/01/36 .. ..12/01/2022 .| PAY DOIN ... ..(1,278)[... ...53,274 |.... ..12/01/2036 .
31371L-CE-7 .. | FNCL 254869 5.500 09/01/33 ..12/01/2022 .| PAY DOIN ..09/01/2033 .
31371N-CJ-2 ...| FNCL 256673 5.500 04/01/37 ..12/01/2022 .| PAY DOIN ..04/01/2037 .
31402C-VZ-2 .. | FNCL 725232 5.000 03/01/34 ..12/01/2022 .| PAY DOIN ..03/01/2034 .
31402D-MP-2 ...| FNCL 725866 4.500 09/01/34 .. ..12/01/2022 .| PAY DOIN ... ..09/01/2034 .
31403C-6L-0 .. | FNCL 745275 5.000 02/01/36 .. ..12/01/2022 .| PAY DOIN ... ..02/01/2036 .
31403J-SA-5 ...|FNCL 750313 5.500 11/01/33 .. ..12/01/2022 .| PAY DOIN ... ..11/01/2033 .
31405J-H4-9 ...| FNCL 790551 5.500 09/01/34 ... ..12/01/2022 .| PAY DOIN ... ..09/01/2034 .
31405M-L8-8 .. | FNCL 793351 6.000 PD DOWN .....cvvvnnvvvvinnnnns | eeenns ..02/01/2022 .| PAY DOIN ... ..08/01/2034 .
314058-KJ-2 ...| FNCL 797797 6.000 04/01/35 ..12/01/2022 .| PAY DOIN ... ..04/01/2035 .
31409X-NT-2 .. | FNCL 881602 6.500 02/01/36 ..12/01/2022 .| PAY DOIN ... ..02/01/2036 .
31416R-FA-6 .. | FNCL AA7360 4.500 01/01/34 .. ..12/01/2022 .| PAY DOIN ... ..01/01/2034 .
31416R-HJ-5 ...| FNCL AA7432 4.500 06/01/39 ..12/01/2022 .| PAY DOIN ..06/01/2039 .
31417A-VT-3 .. | FNCL AB4225 3.500 01/01/42 ..12/01/2022 .| PAY DOIN ..01/01/2042 .
3138ER-YP-9 .. | FNCL AL9717 4.000 01/01/47 ..12/01/2022 .| PAY DOIN ..01/01/2047 .
3138IIJ-FK-9 .. | FNCL AS8269 3.000 11/01/46 ..12/01/2022 .| PAY DOIN ... ..11/01/2046 .
3138WIJ-K5-6 .. | FNCL AS8415 3.000 11/01/46 ..12/01/2022 .| PAY DOIN ... ..11/01/2046 .
3138IJ-XN-3 .. | FNCL AS8784 3.000 02/01/47 ..12/01/2022 .| PAY DOIN ... ..02/01/2047 .
3140EV-CA-3 .. | FNCL BC0964 3.500 06/01/46 .. ..12/01/2022 .| PAY DOIN ... ..06/01/2046 .
3140F0-JJ-4 .. | FNCL BC4764 3.000 10/01/46 .. ..12/01/2022 .| PAY DOIN ... ..10/01/2046 .
3140FP-C9-8 .. | FNCL BE3695 3.500 06/01/47 .. ..12/01/2022 .| PAY DOIN ... ..06/01/2047 .
3140FU-ZA-9 .. | FNCL BE8836 3.000 03/01/47 .. ..12/01/2022 .| PAY DOIN ... ..03/01/2047 .
3140GS-KW-1 .. | FNCL BH3908 4.000 08/01/47 .. ..12/01/2022 .| PAY DOIN ... ..08/01/2047 .
3140GS-PD-8 .. | FNCL BH4019 4.000 09/01/47 ..12/01/2022 .| PAY DOIN ..09/01/2047 .
3140H1-V2-3 .. | FNCL BJ0632 4.000 03/01/48 ..12/01/2022 . | PAY DOIN ..03/01/2048 .
3140HV-ZA-5 .. | FNCL BK7936 4.000 11/01/48 .. ..12/01/2022 .| PAY DOIN ..11/01/2048 .
3140J8-HZ-9 .. | FNCL BM3847 4.000 05/01/48 .. ..12/01/2022 .| PAY DOIN ..06/01/2048 .
3140J8-S4-6 .. | FNCL BM4138 4.000 06/01/48 .. ..12/01/2022 .| PAY DOIN ..06/01/2048 .
3140J8-6J-7 .. | FNCL BM4472 3.500 07/01/48 .. ..12/01/2022 .| PAY DOIN ... ..07/01/2048 .
3140J9-KN-0 .. | FNCL BIM4800 4.000 10/01/48 ..12/01/2022 .| PAY DOIN ... ..10/01/2048 .
3140J9-SN-2 ...| FNCL BM5024 3.000 11/01/48 ..12/01/2022 .| PAY DOIN ... . ..11/01/2048 .
3140JM-5B-4 .. | FNCL BN5341 4.500 03/01/49 ... ..12/01/2022 .| PAY DOIN ... . (1,219) ... ..03/01/2049 .
3140J0-RY-1 .. | FNCL BN7702 3.500 08/01/49 .. ..12/01/2022 .| PAY DOIN ... . ..08/01/2049 .
3140J0-QR-4 ...| FNCL B02263 3.500 10/01/49 ... ..12/01/2022 .| PAY DOIN ... ....(532) ... ..10/01/2049 .
3140JX-RN-0 .. | FNCL B03192 3.000 10/01/49 ..12/01/2022 .| PAY DOIN .(433) ..10/01/2049 .
3140KG-R5-4 .. | FNCL BP8607 2.500 06/01/50 .. ..12/01/2022 .| PAY DOIN .(492) ..06/01/2050 .
3140KY-CT-9 .. | FNCL BR0981 2.500 05/01/51 ..12/01/2022 .| PAY DOIN .(1,393) ..06/01/2051 .
3140L0-PW-1 .. | FNCL BR2236 2.500 08/01/51 ..12/01/2022 .| PAY DOIN (738) ..08/01/2051 .
3140L2-4V-2 .. | FNCL BR4435 2.000 04/01/51 ..12/01/2022 .| PAY DOIN (257) ..04/01/2051 .
3140LN-HS-9 ...| FNCL BT0240 2.000 09/01/51 .. ..12/01/2022 .| PAY DOIN ... ..09/01/2051 .
3140LY-GB-3 .. | FNCL BT9193 2.000 11/01/51 .. ..12/01/2022 .| PAY DOIN ... . ..11/01/2051 .
314009-HI-6 .. | FNCL CA2044 4.500 07/01/48 .. ..12/01/2022 .| PAY DOIN ... ..(1,116)[... . e (1,116) | ..07/01/2048 .
314009-XM-0 .. | FNCL CA2483 4.500 10/01/48 .. ..12/01/2022 .| PAY DOIN ... .. (218)]... ... (218)]... ..10/01/2048 .
3140QF-7C-7 .. | FNCL CA8090 1.500 12/01/50 .. ..12/01/2022 .| PAY DOIN ... .. (264)|... ..12/01/2050 .
3140QM-B2-9 .. | FNCL CB1856 2.000 10/01/51 ..12/01/2022 .| PAY DOIN ... . . ..10/01/2051 .
3140X3-B8-0 .. | FNCL FM0062 3.500 02/01/50 ..12/01/2022 .| PAY DOIN ... .... 157,061 .... 166,583 ...(9,522) ... . 157 061 |.... ..02/01/2050 .
3140X5-CM-3 .. | FNCL FM1875 4.000 01/01/49 ..12/01/2022 .| PAY DOIN ... ....6,305 ....6,592 .. (287))... ....6,305 [.... ..01/01/2049 .
3140X5-R6-2 .. | FNCL FM2308 4.000 07/01/49 ..12/01/2022 .| PAY DOIN .6,303].. 6,588 |.. (285) .6,303 | ..07/01/2049 .
3140X6-SW-2 .. | FNCL FM3232 3.500 04/01/48 .. ..12/01/2022 .| PAY DOIN ... .. (912))... ..15,361 [.... ..04/01/2048 .
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3140X6-2Y-0 .. | FNCL FM3458 3.000 01/01/50 ..12/01/2022 .| PAY DOIN ... ... 22,602 (... ...22,602 .. 23,887 |.. ..(1,285) ... ..01/01/2050 .
3140X6-2N-0 .. | FNCL FM3480 2.500 06/01/50 .. ..12/01/2022 .| PAY DOIN .16,670 17,329 ... (659) ..06/01/2050 .
3140X8-P9-2 .. | FNCL FM4947 2.000 12/01/50 ..12/01/2022 .| PAY DOIN .30,267 31,350 .(1 084) ..12/01/2050 .
3140X8-3J-4 .. | FNCL FM5300 1.500 12/01/50 ..12/01/2022 .| PAY DOIN . 22,169 22,366 ... (197) ..12/01/2050 .
3140XA-TM-4 .. | FNCL FMB855 2.500 04/01/51 .. ..12/01/2022 .| PAY DOIN ... ....63,247 |... ....(2 275) ... ..04/01/2051 .
3140XA-Z4-7 .. | FNCL FM7062 2.500 01/01/51 ..12/01/2022 .| PAY DOIN ... ....29,515|... e (1,145) | ..01/01/2051 .
3140XA-2H-4 .. | FNCL FM7075 4.000 07/01/49 ..12/01/2022 .| PAY DOIN ... ...115,934 |... .. (9,347) ... ..07/01/2049 .
3140XG-UA-5 .. | FNCL FS1476 3.000 03/01/52 .. ..12/01/2022 .| PAY DOIN ... 2,927 |... ..03/01/2052 .
3140XH-4E-4 .. | FNCL FS2620 5.000 08/01/52 .. ..12/01/2022 .| PAY DOIN ... ..08/01/2052 .
31418C-FD-1 .. | FNCL MA2863 3.000 01/01/47 ..12/01/2022 .| PAY DOIN ... ..01/01/2047 .
31418C-YM-0 .. | FNCL MA3415 4.000 07/01/48 ..12/01/2022 .| PAY DOIN ... ..07/01/2048 .
31418C-2J-6 .. | FNCL MA3444 4.500 08/01/48 .. ..12/01/2022 .| PAY DOIN ... ..08/01/2048 .
31418C-4F-8 .. | FNCL MA3521 4.000 11/01/48 ..12/01/2022 .| PAY DOIN ..11/01/2048 .
31418C-4i-1 .. | FNCL MA3536 4.000 12/01/48 ..12/01/2022 .| PAY DOIN ..12/01/2048 .
31418D-BF-8 .. | FNCL MA3637 3.500 04/01/49 ..12/01/2022 .| PAY DOIN ..04/01/2049 .
31418D-CA-8 .. | FNCL MA3664 4.000 05/01/49 .. ..12/01/2022 .| PAY DOIN ... ..05/01/2049 .
31418D-CY-6 .. | FNCL MA3686 3.500 06/01/49 .. ..12/01/2022 .| PAY DOIN ... ..06/01/2049 .
31418D-C6-7 .. | FNCL MA3692 3.500 07/01/49 .. ..12/01/2022 .| PAY DOIN ... ..07/01/2049 .
31418D-ET-5 .. | FNCL MA3745 3.500 08/01/49 .. ..12/01/2022 .| PAY DOIN ... ..08/01/2049 .
31418D-JR-4 ...| FNCL MA3871 3.000 12/01/49 .. ..12/01/2022 .| PAY DOIN ... ..12/01/2049 .
31418D-KT-8 .. | FNCL MA3905 3.000 01/01/50 ..12/01/2022 .| PAY DOIN ... ..01/01/2050 .
31418D-UJ-9 ...| FNCL MA4184 3.000 11/01/50 ..12/01/2022 .| PAY DOIN ... ..11/01/2050 .
31418E-B9-0 .. | FNCL MA4563 2.500 03/01/52 ... ..12/01/2022 .| PAY DOIN ... ..03/01/2052 .
31418E-GH-7 .. | FNCL MA4699 3.500 08/01/52 ..12/01/2022 .| PAY DOIN ..08/01/2052 .
31418E-HK-9 .. | FNCL MA4733 4.500 09/01/52 ..12/01/2022 . | PAY DOIN ..09/01/2052 .
31334Y-GE-1 .. | FNCL QA1997 3.000 08/01/49 ..12/01/2022 .| PAY DOIN ..08/01/2049 .
31334Y-PV-3 ...|FNCL QA2236 3.000 07/01/46 ..12/01/2022 .| PAY DOIN ..07/01/2046 .
31339S-E2-7 ...| FNCL QA2853 3.000 09/01/49 ..12/01/2022 .| PAY DOIN ..09/01/2049 .
31339U-IN-1 ...| FNCL QA3869 3.500 10/01/49 .. ..12/01/2022 .| PAY DOIN ... ..10/01/2049 .
31346Y-XG-3 .. | FNCL QA5179 2.500 12/01/49 ... ..12/01/2022 .| PAY DOIN ... ..12/01/2049 .
3133AK-PS-3 ...| FNCL QC1333 2.000 05/01/51 ... ..12/01/2022 .| PAY DOIN ... ..06/01/2051 .
3133KK-D6-3 .. | FNCL RA3725 2.000 10/01/50 .. ..12/01/2022 .| PAY DOIN ... ..10/01/2050 .
3133KK-WD-7 .. | FNCL RA4244 1.500 12/01/50 ... ..12/01/2022 .| PAY DOIN ... ..12/01/2050 .
3133KK-WT-2 .. | FNCL RA4258 1.500 12/01/50 .. ..12/01/2022 .| PAY DOIN ... ..12/01/2050 .
3133KK-Z2-8 .. | FNCL RA4361 1.500 01/01/51 ..12/01/2022 .| PAY DOIN ..01/01/2051 .
3133KM-P7-4 .. | FNCL RA5846 2.000 09/01/51 ..12/01/2022 .| PAY DOIN ..09/01/2051 .
3132DN-TZ-6 .. | FNCL SD1468 5.000 08/01/52 ..12/01/2022 .| PAY DOIN ..08/01/2052 .
3132DN-7K-3 ...| FNCL SD1798 5.500 11/01/52 ..12/01/2022 .| PAY DOIN ..11/01/2052 .
3132DV-4V-4 ...|FNCL SD8036 3.000 01/01/50 ..12/01/2022 .| PAY DOIN ..01/01/2050 .
3132DV-4i-2 ...| FNCL SD8037 2.500 01/01/50 .. ..12/01/2022 .| PAY DOIN ... ..01/01/2050 .
3132DV-5K-7 .. | FNCL SD8050 3.000 03/01/50 .. ..12/01/2022 .| PAY DOIN ... ..03/01/2050 .
3132DW-CK-7 .. | FNCL SD8174 3.000 10/01/51 .. ..12/01/2022 .| PAY DOIN ... ..10/01/2051 .
3132DW-CP-6 ...| FNCL SD8178 2.500 11/01/51 .. ..12/01/2022 .| PAY DOIN ... ..11/01/2051 .
3132DI-CT-8 .. | FNCL SD8182 2.000 12/01/51 .. ..12/01/2022 .| PAY DOIN ... ..12/01/2051 .
3132DW-DR-1 ...| FNCL SD8212 2.500 05/01/52 ... ..12/01/2022 .| PAY DOIN ... ..06/01/2052 .
3132DI-DS-9 ...| FNCL SD8213 3.000 05/01/52 . ..12/01/2022 .| PAY DOIN ... . ..05/01/2052 .
54811G-LN-8 .. | LOWER COLORADO RIVER AUTHORITY ..06/16/2022 . | MATURITY .... 250,000 - 298 400 ..(3,064) ... ..05/15/2022 .
57604P-5P-5 ...| MASSACHUSETTS CLEAN WATER TRUST . ..08/01/2022 .| CALLED AT 100 ..21,000 |.. .. 24,247 |.. .(234) ..08/01/2040 .
64971W-XY-1 .. |NEW YORK CITY TRANSITIONAL FINANCE AUTHO ... ..11/01/2022 . | MATURITY ... .. 250,000 ... 302,133 |..... . 256,562 |. ..(6,562))... .. 11/01/2022 .
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485424-0A-6 ...| STATE OF KANSAS DEPARTMENT OF TRANSPORTA .... ..09/01/2022 . | MATURITY ... ...250,000 ... .... 250,000 .... 303,898 . 255,610 |.. ..(5,610)f... ...(5,610) ... .. 12,500 [..09/01/2022 .
91743P-DY-8 .. | UTAH HOUSING CORPORATION ....eeveeeeeeennnnnnns ..12/01/2022 .| PAY DOIN .20,851 .. 20,851 (.. L2184 [ . (990) ... (990) N .. 352 |..01/21/2052 .
95308R-JA-8 .. | WEST HARRIS COUNTY REGIONAL WATER AUTHOR .... .. 12/15/2022 . | MATURITY ... ...100,000 |... .... 100,000 [..... ... 119,598 |..... . 102,844 |. ..(2,844)[... i ... (2,844) ... 100 000 |.... P TR 5,000 |..12/15/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,913,135 2,913,135 3,145,061 2,893,656 (69,596) (69,596) 2,915,427 (2,292) (2,292) 62,374 XXX
88579Y-BB-6 .. | 3M COMPANY .oevveniiiiiiiiiiiiiiiieeecceiiees [ s ..09/02/2022 . | MORGAN STANLEY ......ccev |oovrvvmnnninrriinnnns Jovvenniennnns 49,611 [...ooevnnnnnns 50,000 |..cvvunnnnnne 50,586 |............. 50,255 |.oivieiiiiiiiiinn feeeeeeiian (-7 S R [£:70 ) F R [TV 72 R RN [(5137)] S [£51573] AR 1,729 [..02/14/2024 .
US BANCORP NVESTMENTS
002824-BG-4 .. | ABBOTT LABORATORIES ......ccevvveniviiiininnieees [ oeeeees ..09/01/2022 .| INC .... 125,000 .... 132,009 ..11/30/2036 .
00287Y-AL-3 .. | ABBVIE INC. .. ..11/06/2022 . | MATURITY .. 50,000 |.. .. 49,678 |.. ..11/06/2022 .
025537-AG-6 .. | AMERICAN ELECTRIC POWER COMPANY INC. . ..12/156/2022 . |MATLRITY ... . 150,000 |.. . 149,702 |.. .. 12/15/2022 .
025816-BS-7 .. | AMERICAN EXPRESS COMPANY ....eevvveneeeeenneaes | o 05/24/2022 . | TORONTO DOMINION - US . .... 125,000 ... 125,323 ..02/27/2023 .
05338G-AA-4 .. | AVALARA INC. ..08/15/2022 . | EXCHANGE OFFER . .... 205,000 .... 203,233 ..08/01/2026 .
06051G-GK-9 .. | BANK OF AMERICA CORPORATION . . ..03/03/2022 .| BANK AMERICA ... .. 125,000 124,111 ..04/24/2023 .
066061i-AN-4 .. | BANKBOSTON HOME EQUITY LOAN TRUST 1998-2 ....|....... ..11/01/2022 .| PAY DOIN ... .. 11/25/2028 .
121897-1Q-1 .. | BNSF RAILWAY COMPANY .....cevvreieeeimmiineeeens [ eeeeee ..02/25/2022 . | MATURITY ... .... 109,704 U ..02/25/2022 .
09709T-HH-7 .. | BOFA FINANCE LLC ..06/22/2022 .| VARIOUS ... ... 445,809 .(8,345)]...........(8,345)|... ..09/01/2022 .
09857L-AN-8 .. | BOOKING HOLDINGS INC. ..12/12/2022 .| VARIOUS ... .. 12,220 |........... 12,220 |... ..05/01/2025 .
09857L-AR-9 .. | BOOKING HOLDINGS INC. ..09/01/2022 . | MARKETAXESS .. 95,000 94,842 .. 94,865 |.. (533)|.... (533)f... ..04/13/2030 .
055650-CB-2 ...|BP CAPITAL MARKETS P.L.C ..11/06/2022 . |MATURITY ... . 125,000 |.. 120,963 |.. . 124,347 N ..11/06/2022 .
QJ9360-32-3 ...| BRENNTAG FINANCE B.V. ..09/26/2022 . | GOLDMAN SACHS . 250,000 |.. . 274,500 |.. . 261,650 . N .. 12/02/2022 .
133131-AT-9 .. | CAMDEN PROPERTY TRUST ... ..12/15/2022 . | MATURITY . . ..100,000 [...uueeenee 98,945 |..... .. 99,885 |.. .. 100,000 |.... .. 12/15/2022 .
KEYBANC CAPITAL MARKETS
166764-AB-6 .. | CHEVRON CORPORATION ......ceeeveeenereeemnnnneeees [ eevenns ..03/03/2022 .| coeieiiiiiieeeeiiiieeeeens feeeeenee e [ 150,962 |..cevvvnnnnns 150,000 |............ 150,021 |.eeveennneee 150,004 [.ooeeeeeeeeeeeeenn e eeeenes ()] TR ISP (D] PP 150,003 .. 12/05/2022 .
172973-4C-0 .. | CMSI 058 1A5 FIX ..11/01/2022 .| PAY DOIN ... L 2,272 | .. 11/25/2035 .
12653C-AG-3 .. | CNX RESOURCES CORPORATION . ..03/25/2022 .| VARIOUS ... . . ...80,663 |.... ..05/01/2026 .
22410J-AA-4 .. | CRACKER BARREL OLD COUNTRY STORE INC. ........[.. ..06/23/2022 . | EXCHANGE OFFER ... .... 120,000 ....118 755 ..118,930 |.... ..06/15/2026 .
22549J-Y9-5 ...| CREDIT SUISSE AG LONDON BRANCH . ..11/28/2022 .| CREDIT SUISSE . 335,000 |.. . 335,000 |.. ..335,000 |. ..03/25/2024 .
12667F-RY-3 .. | CWALT 0422CB 1A1 SR SEQ FIX .... e ..12/01/2022 .| PAY DOIN ...ovvvvvinnnnnns Joevnnnneeeeniiines foeeeneeeennnnn 2,457 | Y R 2,486 YA .. 10/25/2034 .
232420-AD-3 ...| CWHEQ HOME EQUITY LOAN TRUST SERIES 2006 ....|....... ..12/01/2022 .| PAY DOIN ... ....4,653 ... 2,016 ..01/25/2029 .
12669G-YP-0 .. | CWHL 0510 A4 FIX .oovvvvveiiiiiiiiiiieiciiieens [ eeeeee ..08/01/2022 .| PAY DOIN ... ....4,526 ....2,804 ..05/25/2035 .
278062-AC-8 .. | EATON CORPORATION ..09/15/2022 .| CALLED AT 100 .. .... 165,000 .... 164,446 .. 11/02/2022 .
298736-AL-3 .. | EURONET WORLDWIDE INC. ..11/16/2022 . .... 300,000 .... 318,580 . . ..03/15/2049 .
316773-CL-2 .. |FIFTH THIRD BANCORP ... ..02/13/2022 .| CALLED AT 100 .. .. 100,000 ..100,724 . 100,000 |.... ..03/15/2022 .
345370-CY-4 ...|FORD MOTOR COMPANY .. ..01/05/2022 .| VARIOUS ....... ...81,654 |. ..03/156/2026 .
406216-BD-2 .. | HALLIBURTON COMPANY ..09/25/2022 . | CALLED AT 100 ..260,576 |. ..08/01/2023 .
452327-AK-5 ...| ILLUMINA INC. ..... ..06/28/2022 .| VARIOUS ... ..399,794 |. ..08/15/2023 .
458140-AM-2 .. | INTEL CORPORATION ... ..12/15/2022 . | MATURITY ... . 130,000 |.... .. 12/15/2022 .
45867G-AB-7 .. | INTERDIGITAL WIRELESS INC. .. ..06/25/2022 . | BANK AMERICA ... . 388,811 [.... ..06/01/2024 .
472145-AF-8 .. | JAZZ INVESTMENTS | LIMITED .. ..12/22/2022 . | JEFFERIES & CO . ..06/15/2026 .
477839-AA-2 .. | JOHN BEAN TECHNOLOGIES CORPORATION .... ..06/31/2022 .| EXCHANGE OFFER . ..06/16/2026 .
24422E-TV-1 .. | JOHN DEERE CAPITAL CORPORATION . 09/08/2022 . [MATURITY ...... ..09/08/2022 .
46625H-JH-4 ...| JPMORGAN CHASE & CO. ..02/07/2022 . | GOLDMAN SACHS . . . . ..01/25/2023 .
46625H-RX-0 .. | JPMORGAN CHASE & CO. .. ..02/07/2022 .| TRADEIEB ... . 150,000 |.. .157 232 |.. ..12/01/2027 .
U48056-B4-3 .. | JPMORGAN CHASE BANK NATIONAL ASSOCIATION ....[....... ..06/08/2022 .| J.P. MORGAN .. ... 200,000 ... 206,400 ..08/07/2022 .
55024U-AD-1 ...| LUMENTUM HOLDINGS INC. ..eeeerreeiieeimenieeeeen | e ..07/29/2022 .| J.P. MORGAN .....cceevmven Joeemmmmnneeeemnnnns e 16,544 [ 15,000 [veeeeeennes 18,478 ..12/15/2026 .
RBC CAPITAL MARKETS
585055-BT-2 .. |MEDTRONIC INC ..eeeveeeeieeeneieeeeeeeeieeeeenn [ s ..08/08/2022 .| SECURITIES .....oeeeeene 128,555 [.eeeieeeeieieeee Joeeeeniins Q)] U R, (124) oo ..03/15/2035 .
55303J-AA-4 ...|MGP INGREDIENTS INC. .. ..11/16/2022 .| VARIOUS .. 91,878 |.. .. 11/15/2041 .
594918-BZ-6 .. | MICROSOFT CORPORATION . ..08/08/2022 .| MORGAN STANLEY . . 103,066 |.. ..02/06/2037 .
61744Y-AH-1 .. | MORGAN STANLEY ......coeivviiiiiiiiiiiiinincciinins [ e ..01/25/2022 .| JEFFERIES & CO .... ..05/19/2022 .
61746B-DJ-2 .. | MORGAN STANLEY ......eeieevreiiiermmniinnnrennnnns | eeeees ..03/22/2022 . | GOLDMAN SACHS .. 225,000 ... 229,858 ..02/25/2023 .
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67011X-AB-9 .. |NOVOCURE LIMITED ..evvvnviiiiiiiiiiiiiiiieeees (PR, ..03/22/2022 . |VARIOUS .....coevvvvneeeeecovrnnnnnineeeinnnns foveeneeenn 81,579 it 90,000 [oavennennnnn 97,591 [t 83,678 |oennnn 13,632 [ (323) i e 13,309 [ [ d 96,986 [ e (15,408)|......... (15,408) ..11/01/2025 .
64828Y-AR-2 .. |NRMLT 142 A3 SR FIX woveeeieiieeee e e ..12/01/2022 .| PAY DOIN ... ..05/26/2054 .
718172-CD-9 .. |PHILIP MORRIS INTERNATIONAL INC. ....ccovvunes|ennnnns .11/02/2022 . | MATURITY ... .... 125,000 121,124 .. 11/02/2022 .
723787-AP-2 .. | PIONEER NATURAL RESOURCES COMPANY .. ..01/19/2022 .| VARIOUS .... 190,000 .... 191,606 ..05/15/2025 .
81141R-AG-5 .. | SEA LIMITED .. ..01/18/2022 .| BANK AMERICA ... . 160,000 |.. . 163,000 |.. ..09/156/2026 .
82509L-AA-5 .. | SHOPIFY INC. . ..05/17/2022 .| BARCLAYS AMERICAN ... .. 120,000 .... 143,646 e (2,512) |... ..11/01/2025 .
83417M-AD-6 .. | SOLAREDGE TECHNOLOGIES INC. ..03/09/2022 .| VARIOUS ... .... 104,549 . (1,003) |... ..09/15/2025 .
848637-AD-6 .. | SPLUNK INC. ..12/14/2022 .| VARIOUS ... .. 133,930 .. (1,072) |... ..09/15/2025 .
CITIGROUP GLOBAL
848637-AF-1 .. | SPLUNK INC. ..01/31/2022 . | MARKETS 1,671 ..06/15/2027 .
857477-AZ-6 .. | STATE STREET CORPORATION ..056/15/2022 .| CALLED AT 100 ..05/15/2023 .
86333\1-AA-6 .. | STRIDE INC. .. ..10/18/2022 .| MORGAN STANLEY . ..09/01/2027 .
06406R-AC-1 .. | THE BANK OF NEW YORK MELLON CORPORATION .....[....... ..05/16/2022 .| CALLED AT 100 ..06/16/2023 .
WELLS FARGO SECURITIES
596278-AB-7 .. | THE MIDDLEBY CORPORATION ..... ..02/09/2022 . ..09/01/2025 .
89153V-AB-5 .. | TOTALENERGIES CAPITAL INTERNA ..02/17/2022 . ..02/17/2022 .
902252-AA-3 ...| TYLER TECHNOLOGIES INC. ....oevvivvivnnnninnnnns ..03/24/2022 . | EXCHANGE OFFEH ..03/156/2026 .
JANE STREET EXECUTION
904764-AU-1 .. |UNILEVER CAPITAL CORPORATION ... ..09/01/2022 . | SERVICES .... 100,000 . .. (470)f... ..07/28/2026 .
92826C-AC-6 .. |VISA INC. .......... ..11/04/2022 .| TORONTO DOMINION - US . .200,000 |.. .204,518 |.. .200,730 (256) .. 12/14/2022 .
98954M-AH-4 ...| ZILLOW GROUP INC. ..10/25/2022 . |MIZUHO SECURITIES .. 30,000 |.. .. 36,480 |.. 36,273 .(6,677) ..05/15/2025 .
98986T-AB-4 .. | ZYNGA INC. ..05/17/2022 .| BANK AMERICA .. 55,000 .. 63,028 .. 58,884 |.. , eeeeeereeenenns foreeeeennnn 1,725 |oiiiis 1,725 |... ... 64..06/01/2024 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 7, 633 427 7,227,199 7,535,784 7,301,343 61,094 (53 276) 7,818 7 393,975 239 449 239,449 101,738 XXX
2509999997. Total - Bonds - Part 4 12,841,571 12,441,670 13,052,865 12,506,895 61,094 (130,114) (69,020) 12,614,057 227,511 227,511 222,524 XXX
2509999998. Total - Bonds - Part 5 1,107,790 1,050,000 1,153,379 1,010 (12,249) (11,239) 1,141,132 (33,341) (33,341) 3,521 XXX
2509999999. Total - Bonds 13,949,361 13,491,670 14,206,244 12,506,895 62,104 (142,363) (80,259) 13,755,189 194,170 194,170 226,045 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 13,949,361 XXX 14,206,244 12,506,895 62,104 (142,363) (80,259) 13,755,189 194,170 194,170 226,045 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
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
313200-DS-9 ...[FNCL SD8213 3.000 05/01/52 ........cooeees [eeennnn ..04/20/2022 .| CITIGROUP GLOBAL MARKETS ....... ..05/01/2022 .| PAY DOWN ......oevvveereenns

0909999999. Subtotal - Bonds - U.S. Special Revenues

TD SECURITIES AUTOMATED
..00/01/2022 . [ TRADIN

..10/17/2022 .| VARIOUS ...
..03/29/2022 . | VARIOUS ....

025816-CWi-7 .. | AMERICAN EXPRESS COMPANY ..
05338G-AB-2 .. | AVALARA INC. .....ceveeeennnne
852234-AF-0 .. |BLOCK INC. ...............
09857L-AN-8 .. | BOOKING HOLDINGS INC.
22410J-AA-4 .. | CRACKER BARREL OLD COUNTRY STORE INC. ..
20786A-AM-8 .. |ETSY INC. ....

....... ..05/24/2022 . |J.P. MORGAN
....... ..08/15/2022 . [ EXCHANGE OFFER ...
....... ..02/03/2022 . (J.P. MORGAN .
.06/28/2022 . VARIOUS .... 12/08/2022 .| VARIOUS ....
.06/10/2022 .| BANK AMERICA 06/23/2022 .| EXCHANGE OFFER .
. .01/10/2022 . [ VARIOUS ....... 06/21/2022 .| EXCHANGE OFFER .
....... ..06/21/2022 . [EXCHANGE OFFER ...

...205,000 |...
....60,000 |...

.50,000
. 45,000
.55,000

20786A-AN-6 .. |ETSY INC. .... ..10/11/2022 . [BANK AMERICA ... ....56,000 |...

345370-CY-4 ...| FORD MOTOR COMPANY .........cccoiivirnenansn | eeeeans ..03/14/2022 . [ BARCLAYS AMERICAN ................ ..03/25/2022 . [EXCHANGE OFFER ............ |oecceeeienn. 40,000
NOMURA SECULRITIES

443573-AD-2 .../ HUBSPOT INC. ..eovveviiiiiiiaeniiiiiinaeniis | eeeeens ..10/21/2022 . MIZUHO SECURITIES ................ .. 1171072022 . [DOMESTIC .ooonevviiiaennis | 15,000

452327-AK-5 ...] ILLUMINA INC. ........
55303J-AA-4 ...|MGP INGREDIENTS INC.
55303J-AB-2 ...|MGP INGREDIENTS INC. ..
82500L-AA-5 .. | SHOPIFY INC. ............

....... ..02/17/2022 . | JEFFERIES & CO
....... ..01/27/2022 .| TRUIST SECURITIES, INC.
....... ..11/16/2022 . [EXCHANGE OFFER ...
.02/02/2022 . [ VARIOUS

..06/28/2022 . [ VARIOUS
..11/16/2022 . [EXCHANGE OFFER .
..12/01/2022 . [BARCLAYS AMERICAN
07/08/2022 .| VARIOUS ....

....20,000 |...
....60,000 |...
....50,000 |...
210,000

..246,985 |.. , K .

83417M-AD-6 .. [ SOLAREDGE TECHNOLOGIES INC. . C ..01/05/2022 .| BARCLAYS AMERICAN .. .. |..04/04/2022 . [VARIOUS .... ....85,000 |..........106,720 . .. ... (1,415)|.... | L 14,445 ...l
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,050,000 1,153,379 1,107,790 1,141,132 1,010 (12,249) (11,239) (33,341) (33,341) 3,521 989
2509999998. Total - Bonds 1,050,000 1,153,379 1,107,790 1,141,132 1,010 (12,249) (11,239) (33,341) (33,341) 3,521 989

4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 1,153,379 1,107,790 1,141,132 1,010 (12,249) (11,239) (33,341) (33,341) 3,521 989




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
DEUTSCHE BANK AG LONDON [ | 11/18/2022 .|DEUTSCHE BANK ... | 05/01/2023 . |.. . ) . ....10,911
JPMORGAN CHASE FINANCIAL COMPANY LLC .....ovvvvvee Jenennnnnn | oveveennnnn fon 12/09/2022 . | NOMURA SECURITIES DOMESTIC ... 05/01/2028 . |.. 244,651 |.... ... (921)] 240,000 |.... ... 245,572
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 255,314 (1,169) 250,000 256,483
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 255,314 (1,169) 250,000 256,483
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 255,314 (1,169) 250,000 256,483
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 255,314 (1,169), 250,000 256,483
7109999999. Total - Parent, Subsidiaries and Affiliates XXX
7709999999 - Totals 255,314 (1,169), XXX 256,483 117 XXX XXX XXX 72
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. D8, TE.S s 244,651 1F .8 e 168 e, 10,663
1B 2C..$
1C 3C..$
1D 4C ..$
1E 5C..$ ...



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

Federal Home Loan Bank of Cincinnati ......... Cincinnati, OH .ooooooieiiiieieeeieeiees [ o 3.750
MidWestOne Bank . Dubuque, 1A ...

First Financial Bank Celina, Ohio

0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 224 (4,181,250)[ XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 224 (4,181,250)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX

XXX 224 (4,181,250) XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.....n (4,344,003) 4. i (4,402,793) 7. (4,317,327) 10. October ... (4,121,228)
2. February...|.ccooonnenne (3,855,861) 5. (4,826,439) 8. (4,358,061)] 11. November... ... (4,540,835)
3. March (4,275,553) 6. (4,164,377) 9. September (4,097,996)[ 12. December (4,181,250)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description

3 4 5 6

Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

During Year

Amount Received

US TREASURY Bl .ttt ettt ettt e et eeeeeteeeeeeeeeaeeeeeeeeetieeeeeeeeiteeeeeteeiteeeeeeeeiieeeeeeeeiteeees

...................... 12/12/2022 .. v 0.000

........... 01/10/2028 .....ceee oneeeee

........................ 499,540

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

499,540

0109999999. Total - U.S. Government Bonds

499,540

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

499,540

969

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

499,540

31607A-88-5 ....... FIDELITY TREASURY PORT-IS
381411-29-9 ....... GLDMN SCHS FS TRSRY 0BL-SRV ..

B 12/31/2022
oo 12/31/2022

...... 1,245,064 |..
...... 5,378,333 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

6,623,397

922906-30-0 .......

|VANGUARD FED MONEY MARKET ... eeee e e oottt ettt e oottt e et oottt e e e ettt e et e ettt e eeeeeetteeeeeeeetbeeee et ettt e e eeeetreeee e

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

7,157,311

499,540 1D ..$ ..o TE .8 e TF 8

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C..$ ...
1B 2C..$
1C 3C..$ ...
1D 4C ..$ ...
1E 5C..$..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CELINA MUTUAL INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeeiinienieieeen AK
3. Arizona AZ e
4. Arkansas ..., AR [
5. California ......ccccoevvvriiiiciiiienn, CA |
6. Colorado
7. Connecticut .......cceceevivienieneeene. CT [ s
8. Delaware ........cccceevvvvvveeeee. DE o s
9. District of Columbia .................... DC | e
10.  Florida .....ccccoevvevveiiicinciiienee FL [l
11, GEOrgia .eeeeeeeeeeeeeieeeeeeee et GA [ ] s e i [ [
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina .........ccccceevvevnecee. NC [
35. North Dakota .
36. SPECIAL DEPOSIT
37, OKIAhOMA ...t O [ ] e [oeseeee e e e ieees oeeeeeeeeesieeiesineies eeeesesieeine e sneineins oeeeseee e
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 1,131,184 1,109,464

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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