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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS Lo [ 4,205,529,470 |-vvevvnineiiniinns [ 4,205,529,470 |........ 4,094,424,797
2. Stocks:
2.1 Preferred StOCKS ........ccccuiviviiiiceciee sttt |eaeiesieiennas 25,776,844 oo Lo, 25,776,844 |.............. 23,119,023
2.2 ComMON STOCKS .....cuoviiiiiiiiiiiiiiiccc e [ 397,402,942 | [ 397,402,942 |............ 358,197,167
3. Mortgage loans on real estate:
BA RISt HENS oo e e e [
3.2 Other than firSt BNS . ....veeeeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeee e eeesieeesenenn | [ [ e
4. Real estate:
4.1 Properties occupied by the company (less $ oo

18.1
18.2

20.
21.

22.
23.
24.
25.
26.

27.

28.

ENCUMDBIANCES) ..ttt

4.2 Properties held for the production of income (less
encumbrances)

4.3 Properties held for sale (1858 §  rvererererrisieriseniinnins

encumbrances)

Cash ($ 19,246,408 ), cash equivalents
$ 20,009,537 ) and short-term

investments ($

Contract loans (including $

Derivatives

Other invested assets

Receivables for securities

Securities lending reinvested collateral assets .

Aggregate write-ins for invested assets ..........c.ccooviiiiiii
Subtotals, cash and invested assets (Lines 110 11) ......ccovvniviiiiininnines
Title plants less §  «-vvvvvveeeineininis charged off (for Title insurers

(10117 RS SURRRTRR
Investment income due and accrued ..............ccocooiiiiiiiiiicc e

Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection
15.2 Deferred premiums, agents' balances and installments booked but

deferred and not yet due (including $ . 5,134,468

earned but unbilled Premiums) ..........ccoiiiiiiiiin e

15.3 Accrued retrospective Premiums ($  «-eeeeeeeseresemssriennninss
contracts subject to redetermination ($ -

Reinsurance:

16.1 Amounts recoverable from reinsurers ..............cccccceviiiiiinciiciicee

16.2 Funds held by or deposited with reinsured companies

16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans ............cccccooeeviiiiniinienes
Current federal and foreign income tax recoverable and interest thereon ...
Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Receivables from parent, subsidiaries and affiliates
Health care ($
Aggregate write-ins for other than invested assets

) and other amounts receivable

Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25)

From Separate Accounts, Segregated Accounts and Protected Cell
Accounts

Total (Lines 26 and 27)

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page
Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Miscellaneous ASSELS .......ccccucviiieiecececceee e

Equities and Deposits in Pools and Associations
Group Annuity

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

12,437,555
................. 5,658,736
1,951,619

20,047,910

12,437,555
................. 5,658,736

20,047,910

1,951,619 |.

................. 7,262,400
................. 5,658,519
1,918,792

14,839,710




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ........... 534,967,808 ) ...ttt 1,427,766,094 |........ 1,410,859,623
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES ........ccuiiiiiiiiiiiieieeeee e [P [
3. LOSS AQJUSIMENE EXPENSES .......ovveveieiiiiieeeiiseieeesetesetsss s st sssesese st s ses et et s sssseses et sssssseses et s s s ses e st s s s sesesessssssnsnaesesssanaa]eetersnnenes 422,895,389 |............ 439,610,568
4. Commissions payable, contingent commissions and other SIMIlar ChAIGES .............ccoveueueveiirieieieieieeeeieie s e 67,282,200 |............. 64,585,580
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceuiiiiiiirieeriiiiiieeiete sttt bbbt se s sssnsssesess |oeeereneenees 10,149,938 |.....ccvvnenee. 8,494,444
6. Taxes, licenses and fees (excluding federal and foreign INCOME tAXES) .........c.cvvvieivereriiriiisiieieieieeeeeieee e sesse e snsssese s | 27,256,336 |.............. 24,513,499
7.1 Current federal and foreign income taxes (including $ «------eeeeeeereessreeeecens on realized capital gains (I0SSES)) .............. [rrerrereeerersremmmnmnmnnnns oo
7.2 Net deferred taX lADIIEY ........c.eiii ittt ettt h e sh e sb e b e e bt e bt e bt eabeemeesaeesbeesbeenbeebeenbeenneennenanens[F1ES I SR fn
8. Borrowed money §  «eeeeeeeeeereeererinnineninns AN INLErESE tNEIEON $  +vrvrerrereremiereisseieieiee oo oo ses s s e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  .............. 69,774,654 and
including warranty reserves of $ oo and accrued accident and health experience rating refunds
including §  «ooveeeeeni for medical loss ratio rebate per the Public Health Service Act) ..........cccoooveueveieieiees [oeerenee 1,232,090,256 |........ 1,113,196,225
10, AQVANCE PrEMIUM ...ooeeiiiaiiieiieiateee st ese st es e s e s s es e s s e s e s es £ s e e b s e s b s b s e s st e e st ens e e s et s s e s enssaenansans [rrnsemsnssssnssmnnsssnnss e L (12,027)
11. Dividends declared and unpaid:
B I S (o Yot Vo [o [T (E TP PP P P PP PSP PP PP PP PP P T PP PR PP PP PP PPPPPPPTN
11,2 POICYNOIAETS .....ovoveeeoeeee et ee e es s e sn s es e e e s s e s en e s s ens e esenee s es s s e eseenssessnesens e s ensnsseneenssansnssansnes [P 18T [t
12. Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company under reinSurance treaties ............cocvieiiiiiieiieieeseee e
14.  Amounts withheld or retained by company for account of others
15. Remittances and items not allocated
16.  Provision for reinsurance (including $ COIEITIEA) .. [frrr e [
17. Net adjustments in assets and liabilities due to foreign exchange rates
18, DraftsS OULSTANAING ... .cviieiitiiiiii bbb bbb bbbt bbbt bR R R R bR bbb bbb
19. Payable to parent, subsidiaries and affiliatES ...............ccocveveieueiiiiuieiieeeee ettt et 199,834,375 |........... 174,974,067
20, DEIIVALIVES ... R R R R R R R ne e ene s
21, PAYabIe fOr SECUMMIES .....uiivitiitiitiiti ittt bbb bbb bbb b E e E bbbt bbb bbbt bbbt bbbt nre e
22.  Payable for SECUMIES INAING .......uiiuiitiiiitiii bbbt bbbttt b bbbt bbbt bt bbbt b b nnenne e T T o
23. Liability for amounts held under UNINSUIEA PIANS ........cc.oiiiiiiiiieiee ettt et e e e aeesaeeaeese e e e s e e eneeeneennna 0P et e et [
24. Capital NOtES §  wereeeereeressrssnsnninninnianans AN INLEFESE tNEIEON $  -+-vevevereererereeeeieieieiaes oo eres e e s sns e [oeeere e
25.  Aggregate Write-ins fOr HADIIHES ..................cveviieiuiieeiieeieeectecee ettt ettt n st s s en s 13,636,790 12,412,943
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........cccciueueriiriiieiieieieieeeeeeie e 3,449,972,270 3,281,793,099
27.  Protected Cell HADINES ............ccoii e[ [
28.  Total liabilities (LINES 26 AN 27) .....cvveecueeeeeeeeeeceete e eeeeecaete e s eeesesaeaeseseeenssaesesesssenssaesesesesessssesesesessnsssesesssesssssaetasesanssssassasassnnas]orseeen 3,449,972,270 |........ 3,281,793,099
29. Aggregate write-ins for Special SUMPIUS FUNAS .......ciuiiiiiiiiii ittt b ettt ettt e sneesseesbeesmeenaeena 0P TP sttt [
30.  COMMON CAPILAI STOCK ......vevevveeeeeececece ettt s et e e e e e s e s e s e e et e s esseea s s s seseseseananasasassesesesnsnssenanssssssesnanansnssna|esesesesesennnens 6,500,000 |................ 6,500,000
31, Preferred CAPItaAl SEOCK ........cuiiiieiieieeieei ettt ettt et et e e te e aeesteesteeateesseeseeeseese e s e e s seenseesseenseenteenseeneeeseenseeseensaen s Rt e e e e et e et e s e e eentee [sebe et
32. Aggregate write-ins for other than special SUIPIUS FUNGS ...........ooiiiiie ettt e e e seesseesaee et ettt [et s
B3, SUMPIUS NOES ...ttt ettt ettt e et e e st e st e sse e s e esseesseeseeesteesseesseeseeseeseesseesseesseesseen s e eseeese e s e enseesseenseenseenseenseensenneennaa TP ISR [
34.  Gross paid in and CONHDULEA SUIPIUS .........c.c.euiuiiieiieteeeececeeceee ettt s et e s s eas s s s sesesesesessassssssesesesessanana|eesseseneres 220,998,592 |............ 220,998,592
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.vveeeeceetteeeeeeectete e eeeeecteteteseeesscaetesesesensseeassesssssssesesesesnsssssssesssessssesesesassssssesesessnsnsssssasassnsnsnansadrsesen 1,765,135,771 |........ 1,773,810,698
36. Less treasury stock, at cost:
3B.1  cereeeereeenreenree e shares common (value included in LI 30 §  +weeereeereeeeennmncenneniiens OO SRR R SRR NSRS PRSP
3B.2 et shares preferred (value included in Ling 31 $  ereeeeeneeeeenmmnneennnnniens ) SO
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccuriieivereriiriiiiieieteieeiesssese sttt se s sssssesesessssnnsees 1,992,634,363 2,001,309,290
38. Totals (Page 2, Line 28, Col. 3) 5,442,606,633 5,283,102,389
DETAILS OF WRITE-INS
2501. Miscellaneous Liabilities
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAGE .........coiuiiiiiiiaieeieee ettt ae s [oe e [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 13,636,790 12,412,943
DO0T.  eererrererretert et et ettt et e e h et eE e £ b bt et e e eE e ek e e R e e SR e R £ R ee £ AR ek e e R £ eeeh e e e e E £ e R e £ R e R £ AR eR £ AR e £ AR e £ e A eh e eeeE e ek et E e e e R e et e R e Rt e Rt e et ekt naebeeeebe et et e et e et etet s et eteetete et ete et eteetenens [ereeeeenesete et ereen et e e eeeanen
L2210 72T OO TSSO TS TOP RO NOOR RO
DO0B.  eeverrererretert et ettt et et eh et E et E et e bkt et e eeeE e e R £ e R e e e R e £ R e e e AR ek £ ek £ HEeE e ee e R e e b e £ R e R £ R ee £ R e £ AR e e £ A A eh e ee b e e eE et E e e e R e et e R e st nRe bt ee ekt naebeeeebe et et e et e fue it e et s et eteeeeteeseteeseteetenens [ereseereeeere et ereen et e e eenanen
2998. Summary of remaining write-ins for Line 29 from OVErfOW PAGE .........coiuiiiiiiiiieee ettt sae s [se et [
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
<20 & PR OO T SO TOP RN NOOR OO
3202, eeveeresteteu ettt ettt bt b et E e e e E bt et e eeeE e e E e e R e e R e e £ R ee £ AR ek £ A e R £ HE R e eeeE e e ke £ R e R e R eR £ AR e £ AR e e £ AR b e eeeh e e eh et e R e e e R e a e e R e Rt e b et e ee et e na et e eeebe et et e et e fue e stet s et eteeeete et ete et eteesenens [oerereereeeere et erees et e e eenanen
<320 TR OO OSSOSO T OO TOO RO SOOI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiicce e [ [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (writen $ ... 1,434,679,043 ) oo 1,309,470,059 |....... 1,220,245,788 |........ 2,490,396,934
1.2 Assumed (Written $ oo (B3) ) et s 623 | (10141 2,751,683
1.3 Ceded (written $  ............ 123,880,539 ) ..o 116,872,364 |............. 96,124,194 |............ 199,547,289
1.4 Net (written $ ... 1,310,798,4270 ) oo e 1,192,598,317 |........ 1,124,122,101 |........ 2,293,601,328
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 910,703,195 ).
2.1 DHIBCE ..ttt ettt ettt ettt ettt e 954,123,387 |............ 868,091,893 |........ 1,930,060,455
2.2 ASSUIMEA ..ottt bbbttt 1,712 |, (QL:)) e— 1,500,864
2.3 CABM ...ttt ettt ettt e 89,360,464 |.............. 80,690,528 |........... 238,783,239
24 NEt oo ..864,764,634 |.. ..787,401,188|........ 1,692,778,080
3. Loss adjustment expenses incurred .. ....86,303,139 |.. ....98,290,894 |... ..233,094,174
4.  Other underwriting expenses incurred .............. ..360,935,048 |. ..367,186,844 |............695,901,875
5. Aggregate write-ins for underwriting dedUCHIONS ..........cc.iiiiiiiiie e e L
6. Total underwriting deductions (LINes 2 throUgh 5) ..........ccccveievevivireueieeieeee et e e 1,312,002,821 |........ 1,252,878,925 |........ 2,621,774,128
7. Netincome Of ProteCted CEIIS ........cuiiiiiiiiiieieceeee et e e e
8. Net underwriting gain (loss) (Line 1 MinUs LiN€ 6 + LiNE 7) .......cccvvueuerriiiieieieieiieeieie e o (119,404,504)|.......... (128,756,825)|.......... (328,172,801)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA ..........ouiiuiieuririeiteeiete sttt sese et seseses e s eses e s s e eeseseseseeneen 69,621,163 |.............. 55,545,637 |............ 117,600,985
10. Net realized capital gains (losses) less capital gains tax of $ (193,046) 8,169,795 14,749,695
11.  Netinvestment gain (108S) (LINES 9 + 10) .....ccocvovieviveuerieieiiee ettt sessses s sesesn s oo 69,428,117 |.....c......... 63,715,432 |............ 132,350,680
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
J R amount charged off §  .oovvvccccrr..n 958,253 ) oo e (958,253)|.............. (2,099,364)|............ (3,429,103)
13. Finance and service charges not included in premiums .
14.  Aggregate write-ins for MiSCEllanEoUS INCOME ..........ourueuririieicieeerieec e aeeen (558,398) (513,257) 1,175,065
15.  Total other income (LiNes 12 throUGh 14) ........ccuvieiueueiiiiieeeiete ettt esseseane (1,516,652) (2,612,621) (2,254,037)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (Lines 8 + 11 + 15) (561,493,038)|............. (67,654,013)|.......... (198,076,158)
17, Dividends to POICYNOIAETS ...........c.cuiveieeieieeiiecicecieeeee e 330,350 226,646 727,049
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) (561,823,388)|............. (67,880,659)|.......... (198,803,207)
19. Federal and foreign income taxes incurred .......... (8,449,561) (14,797,195) (54,366,803)
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) ........ccoiiururuririieieieeeesiseeeeesese s eseseeeesesesseseaesens (43,373,827) (53,083,464) (144,436,403)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar ..............ccccucveveveeeeceeieeeeeeseeeeseenaenans 2,001,309,290 2,221,856,619 2,221,856,619
22, Netincome (from LiNE 20) ........ccoioiiiiiiiiiiieiiici ettt sttt sneas [eoenneenneen (43,373,827)|............. (53,083,464)|.......... (144,436,403)
23. Net transfers (to) from Protected Cell accounts ...........cc.ccoevvviininincnenn. -
24. Change in net unrealized capital gains (losses) less capital gains tax of $ . )--- )
25. Change in net unrealized foreign exchange capital gain (10SS) ................. - -
26. Change in net deferred INCOME tAX .........cccvcioviiviueieeieiiee ettt et s e s s s ee e neee 5,710,384 |................. 3,770,183 |.covovenne 3,607,834
27.  Change in NONAAMItEEA @SSEES ........cviuiuieiuieiiiiieiie ittt ettt [ (737,913)]ccccvnee. (3,053,557)|.....ccuue. (2,087,243)
28. Change in provision for reinsurance -
29.  Change iN SUIPIUS NOES .....cuiiiiiiiiiiiie ittt sttt ettt ettt she e s b e b e e be e bt enbeeaeesseesaeesbeesbeenbeenneennennes
30. Surplus (contributed to) withdrawn from protected cells ..
31. Cumulative effect of changes in accounting PriNCIPIES ...........cooiiiiiiiiiiiieeee e[ i [
32. Capital changes:
3201 PAI TN .ttt ettt ettt e e e s neaes [T [ [
32.2 Transferred from surplus (StOCK DIVIAENM) ........c.coiuiiiiiriiiiieeieeie e[ e [
32.3 TranSferred t0 SUMPIUS ......co.iiiiiiiiiii ittt sttt ettt st sseesaeesbeesreesne e[ PP e e [
33.  Surplus adjustments:
331 PAIA IN .ttt a ettt eaen
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from CaPital ...........oouiiiiie et
34. Net remittances from or (to) Home Office .
35.  Dividends to STOCKNOIAETS ...
36.  Change iN trE@SUNY STOCK .......coiiiiiiiiiiei ettt e et e e st e st e sneesneesneenneenneenna [P0ttt e [
37. Aggregate write-ins for gains and l0SSES iN SUIPIUS ......cc.ecouiiiiiiiiiiiie e
38. Change in surplus as regards policyholders (Lines 22 through 37)...........c.cccueveueueeeeeeieierereeeeeeeans (8,674,927) (126,194,485) (220,547,329)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,992,634,363 2,095,662,134 2,001,309,290
DETAILS OF WRITE-INS
(070 & OO OO OO ORI OO
(07570 72O TSP R SRR NOORROORRRRRRRRE
(07570 TR TP POOY OO OO ORRT SOOI
0598. Summary of remaining write-ins for Line 5 from overflow page ... [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401. Miscellaneous Income and EXPENSES ...........ccoiiiiiiiricinieeeeeee e e (558,398)|.....ccccevenne (513,257 1,175,065
17T 3! OO Tl KRR R OO OOTEUN ISR
170 R T OO Ul AR R R OO OO ISR
1498. Summary of remaining write-ins for Line 14 from overflow page ............ccccccouiiiiiiniiiiiiiiccee o i [,
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (558,398) (513,257) 1,175,065
B707.  ceeeeeeet e e E e b h e R E R E RS E e b e b e bR bR bR s bbb b et b et b etk e s bt e b et s b et oetsatetesteteeseteeseteeseteesatens |oueteeseteeseteessteseteseseereaees [oereeeereetere et ereeeeteeneteneaen
B702. ettt bbb h e E R h R E RS E e b e b e bR E Rt E R b b s b b et b et b e et e e b et e b et ste b oeusatetesteseeteteeseteeseteeserens |oeeteeseteesateeseteseteseseereaees [oereeeeseeeete et eteee et e e etenanen
L0 T OO OO POOY RO OO WO RRRRR
3798. Summary of remaining write-ins for Line 37 from overflow page ... [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above)




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

CASH FLOW

-

1.

12.

13.

14.
15.

16.

17.

18.
19.

© ©® N o o &M w DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans
12.4 Real estate

12.5 Other invested assets

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

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
........ 1,267,774,092 |........ 1,158,089,765 |........ 2,312,879,434
.............. 74,268,777 |..............62,124,882 |............ 128,192,961
(1,516,652) (2,612,621) (2,254,037)
1,340,526,218 1,217,602,026 2,438,818,358
............ 855,053,187 |............737,003,675 |........ 1,598,168,219
............ 456,797,839 |...........478,123,381 |............916,077,920
.................... 330,350 |..covvirienn.. 226,646 |................... 727,049
(4,400,000) (8,700,000) (57,730,229)
1,307,781,376 1,206,653,702 2,457,242,959
32,744,842 10,948,324 (18,424,600)
............ 262,954,052 |...........243,593,155 |............408,163,134
................. 5,656,875 |.................8,758,519 |.............. 33,734,338
................. 2,002,641 |................4,509,257 |...............7,189,276
8,583,720 9,626,761

............ 279,197,289 |............266,487,692 |............449,086,748
............ 390,392,196 |............287,494,126 |............476,605,291
............................ 371 |................1,805,984 |.............. 27,961,969
.................... 888,724 |...............5,607,231 |.............. 15,656,542
148,497
391,281,291 294,907,342 520,372,300
(112,084,002) (28,419,650) (71,285,552)
21,260,159 (7,153,850) 93,703,293
21,260,159 (7,153,850) 93,703,293
............. (58,079,002)|.............(24,625,177)|.................3,993,141
.............. 97,334,948 |.............. 93,341,807 |.............. 93,341,807
39,255,946 68,716,630 97,334,948

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices
The accompanying financial statements of Owners Insurance Company (Company) have been prepared on the basis of accounting practices prescribed or permitted by the Ohio
Department of Insurance.

The state of Ohio requires insurance companies domiciled in the state of Ohio to prepare their statutory financial statements in accordance with the National Association of
Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual, subject to any deviations prescribed or permitted by the Ohio Department of Insurance.

F/S F/S
SSAP # Page Line # 2023 2022
NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ (43,373,827) $ (144,436,403)
(2) State Prescribed Practices that are an increase/(decrease) from
NAIC SAP:
$ -8 -
$ -3 -
(3) State Permitted Practices that are an increase/(decrease) from
NAIC SAP:
$ -3 -
$ -8 -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (43,373,827) $ (144,436,403)
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,992,634,363 $ 2,001,309,290
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
$ -8 -
$ -3 -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
$ - $ -
$ -3 -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,992,634,363 $ 2,001,309,290

B. Use of Estimates in the Preparation of the Financial Statements
No significant changes.

C. Accounting Policy
No significant changes.

D. Going Concern
Management has no doubts concerning the entity’s ability to continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors
N/A

NOTE 3 Business Combinations and Goodwill
N/A

NOTE 4 Discontinued Operations
N/A

NOTE 5 Investments

A Mortgage Loans, including Mezzanine Real Estate Loans
N/A
B. Debt Restructuring
N/A
C. Reverse Mortgages
N/A
D. Loan-Backed Securities
(1) Prepayment assumptions for loan-backed bonds and structured securities are obtained from the Bloomberg Financial System or determined within our investment
accounting application, Clearwater Analytics, based on third-party data from sources such as Refinitiv. These assumptions are consistent with the current interest rate
environment.
(2) NIA
(3) N/A
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,890,956
2. 12 Months or Longer $ 141,192,558
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 68,325,620
2. 12 Months or Longer $ 818,446,886
(5) The Company evaluates factors such as payment performance, the length of time and the extent of which the fair value has been less than cost, and the intent and
ability of the Company to hold securities for a period of time sufficient to allow for any anticipated recovery in fair value.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
N/A



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
N/A

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
N/A

H. Repurchase Agreements Transactions Accounted for as a Sale
N/A

Reverse Repurchase Agreements Transactions Accounted for as a Sale
N/A

J. Real Estate
N/A

K. Low Income Housing tax Credits (LIHTC)
N/A

L. Restricted Assets
N/A

M. Working Capital Finance Investments
N/A

N. Offsetting and Netting of Assets and Liabilities
N/A

0. 5GI Securities
N/A

P. Short Sales
N/A

Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell

1. Number of CUSIPs 0 0
2. Aggregate Amount of Investment Income $ - $ -

R. Reporting Entity’s Share of Cash Pool by Asset Type
N/A

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.

NOTE 7 Investment Income
No significant changes.

NOTE 8 Derivative Instruments
N/A
NOTE 9 Income Taxes

A. The Inflation Reduction Act - Corporate Alternative Minimum Tax (CAMT) was enacted during the reporting period on August 16, 2022.
i. The reporting entity has determined that they do not expect to be subject to the CAMT in 2023.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.

NOTE 11  Debt
N/A

NOTE 12  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
N/A

NOTE 13  Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes.

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes.

NOTE 15 Leases
No significant changes.

NOTE 16  Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk
N/A

NOTE 17  Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
N/A

NOTE 18  Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
N/A

NOTE 19  Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
N/A

6.1



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements
A.
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash $ 19,246,408 | $ -1$ -1 -3 19,246,408
Cash equivalents $ 20,009,537 | $ -1$ -1% -1$ 20,009,537
Bonds - industrial and miscellaneous $ -1% 31,177,090 | $ 1,622,232 | $ -1$ 32,799,322
Bonds - hybrid securities $ -1% 7,666,102 | $ -1$ -1$ 7,666,102
Preferred stock $ 22,513,100 | $ 2,797,500 | $ -1% -1 25,310,600
Common stock - industrial and
miscellaneous $ 61,397,761 | $ -1$ -9 -1$ 61,397,761
Common stock - mutual funds $ -1$ 98,353,583 | $ -1 -1$ 98,353,583
Common stock - exchange traded funds $ -1$ 237,651,598 | $ -1$ -1$ 237,651,598
Total assets at fair value/NAV $ 123,166,807 | $ 377,645,873 [ $ 1,622,232 | $ - 13 502,434,912
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
$ -8 -8 -8 -8 -
$ -1$ -8 -8 - 193 -
Total liabilities at fair value $ -13 -1$ -13 -13 -
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and
Transfers Transfers Total gains and (losses) Ending Balance
Ending Balance as into out of (losses) included in | included in for Current
Description of Prior Quarter End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Bonds - industrial
and miscellaneous | $ 1,657,402 | $ -1$ -13 -1$ 488 | $ -1 -1$ (35658)] % $ 1,622,232
Total Assets $ 1,657,402 [ $ -1$ -1$ -1$ 488 1$ BB -1$ (35658) $ $ 1,622,232
Total gains and
Transfers Transfers Total gains and (losses) Ending Balance
Ending Balance as into out of (losses) included in | included in for Current
Description of Prior Quarter End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
$ -8 -8 -8 -8 -8 -8 -8 -8 $ -
$ -18 -1$ -13 -13 -13 -1$ -1$ -1$ $ -
Total Liabilities $ -1$ -13 -13 -13 -13 -13 -13 -1$ $ -
(3) The Company's policy is to recognize transfers in and transfers out as of the actual date of the event or change in circumstances that caused the transfer.
(4) Level 2 Measurements Include:
Bonds and Mutual Funds; an evaluated price is provided by a pricing vendor based on observable inputs, including quoted prices for similar securities in active
markets, quoted prices for identical or similar securities in inactive markets, and models that derive valuations from observable inputs in active markets.
Level 3 Measurements Include:
(a) Equity securities that do not trade on an exchange, with fair values obtained directly from the issuer.
(b) Impaired real estates, for which the calculation of impairment considers the cost to sell and the holding period.
(c) Impaired mortgages, which are valued based on the underlying value of the secured asset.
(5) N/A
B. N/A
C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value | Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 3,894,659,918 | $ 4,205,529,470 | § 176,234,786 | $ 3,695,125960 | $§ 23,299,172 | § - -
Preferred stock $ 25,801,600 | $ 25,776,844 | $ 22,513,100 | $ 3,288,500 | $ - - -
Common stock $ 397,402,942 | $ 397,402,942 ($ 61,397,761 | $ 336,005,181 | $ - -$ -
Cash $ 19,246,408 | $ 19,246,408 | $ 19,246,408 | $ -1$ -$ -8 -
Cash equivalents $ 20,009,537 | $ 20,009,537 | $ 20,009,537 | $ -1$ -1$ - -
Other invested assets $ 73,292,377 | $ 74,209,314 | $ - 34,525,614 | $§ 38,766,763 | $ - -
Uncollected premiums $ 559,465,947 | $ 559,465,947 | $ 559,465,947 | $ -1 -13$ -3 -
D. Not Practicable to Estimate Fair Value
N/A
E. Instruments Measured at Net Asset Value
N/A
NOTE 21  Other ltems

No significant changes.

NOTE 22
N/A

NOTE 23

Events Subsequent

Reinsurance

No significant changes.

NOTE 24
N/A

Retrospectively Rated Contracts & Contracts Subject to Redetermination

6.2




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022 were $1.85 billion. During the period ended June 30, 2023, $541 million was paid for incurred losses and loss adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $1.19 billion as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $123.3 million, or 6.7%, favorable prior year development since December 31, 2022. The decrease is generally the result of ongoing analysis of
recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

Total loss reserve activity:
2023 2022

Reserves, beginning of year 1,850,470,191 1,726,434,406

Incurred Losses:
Current Year

1,074,358,105 1,971,716,515

Prior Years (123,290,331) (45,844,261)
Paid Losses:

Current Year 409,860,528 1,026,985,429

Prior Years 541,015,953 774,851,040

A P P <« P o
@« P P «@ N R

Reserves, end of period 1,850,661,483 1,850,470,191

B. N/A

NOTE 26 Intercompany Pooling Arrangements
N/A

NOTE 27  Structured Settlements
No significant changes.

NOTE 28  Health Care Receivables
N/A

NOTE 29 Participating Policies
N/A

NOTE 30 Premium Deficiency Reserves
No significant changes.

NOTE 31  High Deductibles
N/A

NOTE 32  Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
The company does not discount liabilities for unpaid losses and loss adjustment expenses.

NOTE 33  Asbestos/Environmental Reserves
No significant changes.

NOTE 34  Subscriber Savings Accounts
N/A

NOTE 35  Multiple Peril Crop Insurance
N/A

NOTE 36 Financial Guaranty Insurance
N/A

6.3
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Yes [ ] No
Domicile, @s requIred DY the IMOTGEI ACE? ........o ittt bbbt ettt a et eae e e h e e ehe e eh e e b e e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbe e beenbeenneanneanne ]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii et Yes [ ] No
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the Yes [ ] No
[CT0ToTa (1aTo T =T 114V PSSRSO ]
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Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which  ves [ X ] No

is an insurer? ......... ]

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

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccooiiiiiiiiiiii e Yes [ ] No
]

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes [ ] No
]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiicics Yes [ ] No
]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-  ves [ ] No [ X ]

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... N/A [ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........ccccooiiiiiiiiiiiiieeeee 12/31/2019

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ............ccoovverreerrerserseenene., 12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). ettt h e h sttt 05/24/2021

By what department or departments?
(@3 Te R D= o) Qo) g TN = g Lo SRRSO

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial Yes [ ] No [

statement filed With DEPAIMENTS? ........c.iiiiiieeieeie ettt ettt e e e e s te e st e eaeeesteeseees e e s e esseesseesseenseesseeseeeneeeseenseenseenseenseenseeneens N/A [ X ]

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ ] No [
N/A [ X ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or Yes [ ] No
revoked by any governmental entity during the reporting PEHOA? ..ottt ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ...............cccccoiiiiiiiiiiiiiiniiiiccccccccees Yes [ ] No

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

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ ] No

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Has the code of ethics for senior managers been amended? ... [ ] No [ X
]

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ......... [ ] No [ X
]

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccocoiiiiiiiis Yes [ ] No [ X
]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cccoiiiiiiiiieeee e B

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for vyes [ ] No [ X
use by another person? (Exclude securities under securities lending agreEmMENTS.) .........oiiiiiiiiiiiii e ]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .

If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted

Carrying Value Carrying Value

Preferred Stock ....
Common Stock
Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

Total Investment in Parent included in Lines 14.21 to 14.26 above .....
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........cciiiiiiiiiiieee s Yes [ ] No [ X
]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiiiicicn. Yes [ ] No [ ]
N/A [ X ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooeeienieniiennenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiii e e

7.1
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21.

STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

Yes

1
Name of Custodian(s)

2
Custodian Address

The Northen Trust Co. ..o

50 South LaSalle St Chicago, IL 60603

location and a complete explanation:

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

1
Name(s)

2
Location(s)

3
Complete Explanati

on(s)

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeene. Yes [

1

2

Old Custodian New Custodian

3
Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1
Name of Firm or Individual

2
Affiliation

Assets managed internally by employees of the reporting entity

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?.............ccociviiiiii e

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.

Yes

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

[ X1

]

L1

No

No

1

Central Registration
Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

Registered With

5

Investment
Management
Agreement

(IMA)

Filed

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

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

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

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

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:

a. The security was purchased prior to January 1,

2018.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown

on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Yes

Has the reporting entity self-designated PLGI SECUNLIES? .........co ittt ettt sttt e h e s bt e sb e e abe e bt embeeabeaabesaeesaeesaeesbeenbeenbeens Yes
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............cccccceoeiie. Yes

7.2

L]

L]

[

[

X

X



3.1

3.2

4.1

4.2

STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes [ ] No
N/A [ X ]

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinSured? ...............cccoiiiiiiiiiiiii e Yes [ 1 No

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled? ....

If yes, give full and complete information thereto.

Yes [ ] No

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEEIESE GrE@EI tNAN ZEIOT ...ttt b b bttt bbbttt e bbbttt b bbbttt Yes [ 1 No

If yes, complete the following schedule:

TOTAL DISCOUNT

DISCOUNT TAKEN DURING PERIOD

1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL

6.1

6.2

6.3

6.4

71

Operating Percentages:

5.1 A&H loss percent
5.2 A&H cost containment percent

5.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health SAVINGS @CCOUNTS? ..........ciiiiiii ettt ettt et et e Yes [ ] No

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health SaViNgs @CCOUNTS? ...........iiiiiiiiii bbb Yes [ ] No

If yes, please provide the balance of the funds administered as of the reporting date ............c.cccoiiiiiiiiii S
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........cccceceveiene Yes [ X ] No
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

o o] 1lel I =X ol (g L= =T ool u (1 aTe =T 0 11V USRS Yes [ ] No

o



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

Company Code




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
To Date To Date To Date To Date To Date To Date

.......... 32,924,169 |......... 32,498,444 | ........ 20,398,321 |.......... 14,368,121 |.......... 43,177,695 |.......... 37,605,596
.......... 22,535,341 |......... 19,827,358 | ......... 13,708,878 |.......... 11,668,839 |.......... 32,449,093 |.......... 33,078,992
15,995,109 |.......... 16,995,168 |........ 17,988,798 |.......... 14,969,219 |.......... 25,299,795 |.......... 19,657,902

States, etc.

Alabama .........cccceeeenene
Alaska ......cccoeveieenienns
AriZona ......ccocoveeiiieiis
Arkansas ....
California ....
Colorado .....
Connecticut
Delaware ........cccccceeueee

9. District of Columbia .....DC
10.  Florida .....ccoooeicns FL el s 30,897,300 |.......... 26,752,151 |.......... 52,165,692 |.......... 62,285,935 |.......... 88,861,581 |........ 108,376,992
1. Georgia .....ccoeeveveennen. GA ol o 252,855,526 |........ 219,296,899 |........ 166,635,125 |........ 149,334,721 |........ 312,424,083 |........ 274,947,459

12.  Hawaii.

i e

13. Idaho ... L 10,263,456 |......... 13,949,276 |.... . ...2,863,242 |.......... 14,749,307 |.......... 18,287,177
14. lllinois . L 98,225,940 |.......... 85,289,546 |.......... 77,423,729 .53,788,671 |........ 133,607,694 |........ 125,571,451
15, Indiana .......cccccvvvrennnnee IN s Lo ficii 586,871 |....ccc....... 597,218 |....cccoouc. 436,057 |....ccooovvnnnnee 19,397 | T47,761 |........... 3,072,162

L

L

L

................... 72,181,853 |..........65,089,270 |......... 54,141,204 |......... 42,050,551 |......... 73,206,223 |.......... 64,377,852
...5,701,710 |... 5,317,170 |.... 5,411,132 |............ 3,215,331 | 6,667,506 |... 6,467,240
................... 43,618,410 |.......... 37,842,760 |......... 31,312,018 |.......... 25,520,943 |.......... 75,535,045 |.......... 66,978,148

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

21. Maryland .........cccceeee MD |........
22. Massachusetts ............ MA |........
23. Michigan ........cccccceecc... ML |
24. Minnesota ........ccceceeee. MN |
25. Mississippi .. .
26. Missouri .......cccceeeeeeeeee. MO e
27. Montana ........ceoeeeeee. MT |
28. Nebraska .........ccccceenee. NE [.........

31,923,158 |... 28,407,812 |....

30. New Hampshire .......... NH |.......
31. NewJersey .....cceee... N |
32.  New Mexico

........ 134,255,685 |......... 90,063,715 |......... 66,174,024 |........ 125,683,779 |........ 109,751,024
.......... 16,572,450 |........ 10,939,113 |.............6,832,483 |.......... 22,460,905 |.......... 14,927,097
..49,189,039 |......... 27,330,331 21,364,675 |.......... 45,816,226 |.......... 43,534,286

4,522,642 |....

39. Pennsylvania .. . ..3,532,490
40. Rhode Island ...... Rl
41. South Carolina ............ SC |

42. South Dakota .............. SD |

............ 91,606,104 |.......... 87,067,336 |........ 49,424,042 |.......... 45,540,733 |....... 102,724,349 |........ 111,265,807
................... 12,071,444 |.......... 13,851,477 |............6,653,318 |......... 11,439,777 |....... 16,276,730 |.......... 18,263,508
................... 30,629,129 |.......... 37,167,953 | ......... 24,175,631 |.......... 14,137,017 |.......... 45,374,486 |......... 41,498,240

.36,483,711 |..

.. 42,384,160 .40,378,544 57,558,759 |........ 61,202,479

........ .71,714,061 |...

51.  Wyoming
52. American Samoa

55. U.S. Virgin Islands ...... VI s

56. Northern Mariana
Islands ..

57. Canada .........cccooeuenene
58. Aggregate Other Alien OT |....... D G U R AU SO OO UUUTUP RO PRI RRRRUUURR RUROTT OO ROOUTTTRRNN
59. Totals XXX 1,434,679,043 | 1,281,447,377 938,180,790 788,177,297 1,740,717,780 | 1,630,490,757

DETAILS OF WRITE-INS

58998. Summary of remaining
write-ins for Line 58 from
overflow page .......cccccceeees oo D0 T T L PP P TP

58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccccovvieies o 31 4. Q- Qualified - Qualified or accredited reiNSUrer................cc.cooevruers weeeeees
2. R - Registered - Non-domiCiled RRGS...........ccciiiiiiiiiiii e seeeee 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .o
(other than their state of domicile - S€& DSLI)..........cccciiiiiiiiiiii e eeeees 6. N - None of the above - Not allowed to write business in the state... ..... 26

10
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING GROUP

PART 1 - ORGANIZATIONAL CHART

Auto-Owners
Insurance Company
NAIC # 18988

(Affiliated Board)
Concord General Mutual
Insurance Company
NAIC # 20672
02-0131910

NH

100%
Green Mountain Insurance
Company, Inc.

100%
Vermont Accident Insurance
Company, Inc.

(Affiliated Management)
State Mutual
Insurance Company

NAIC # 20680 NAIC # 13110 NAIC # 16020
03-0127400 03-6010097 01-0165140
VT VT ME
100% (Affiliated Management)

Peoples Business
Services of NH, Inc.
NAIC # (None)
26-1187549
NH

38-0315280
MI
1
100% 100% 100% 100%
CIG Holding Company, Inc. Atlantic Casualty Home-Owners Property-Owners
Insurance Company 1 Insurance Company | 1] Insurance Company
NAIC # (None) NAIC # 42846 NAIC # 26638 NAIC # 32905
45-3835840 56-1382814 38-2448613 35-1370824
DE NC MI IN
100% 100% 100% 100%
California Capital Insurance Auto-Owners Specialty Owners Southern-Owners
Company Insurance Company 1 Insurance Company | 1] Insurance Company
NAIC # 13544 NAIC # 12508 NAIC # 32700 NAIC # 10190
95-1332270 20-3474416 34-1172650 59-3265407
CA DE OH MI
100% 100% 100% 100%
Eagle West Insurance Monterey Insurance Lake Country Lake Country
Company 1 Company Corporation 1 Finance, LLC
NAIC # 12890 NAIC # 23540 NAIC # (None) NAIC # (None)
94-1497091 77-0177724 84-0882220 47-1806878
CA CA MI MI
100% 100% 100%
Nevada Capital Insur: - s Li
evada Capital Insurance X By 2, LLC Auto-Owners Life
Company 1 1 Insurance Company
NAIC # 11165 NAIC # (None) NAIC # 61190
77-0576840 38-3414160 38-1814333
NV MI MI
] ]
100% 100%
Auto-Owners Life Finance,
X By 2 Canada Inc LLC
NAIC # (None) NAIC # (None)
CAN MI

Sunapee Mutual Fire
Insurance Company
NAIC # 28479
02-0233364
NH
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
38-
.0280 ..[Auto-Owners Insurance Group .... |.... 18988 ... 0315280 ... | ..cceveevrvvo | eeveiierreeens | eeeeeiee e Auto-Owners Insurance Company ......... LML) L0 S OO B LSS PUSRRRSR NO.... oo o
38-
.0280 ..[Auto-Owners Insurance Group .... |....61190 ... [ 1814333 ... | .ccceerviicic | eeveiiereeeees | eeeeeee e Auto-Owners Life Insurance Company .. |..Ml....]....... IA....... Auto-Owners Insurance Company ...... Ownership........ccceeeeeeecceeenennn. 100.000 ..[Auto-Owners Insurance Company NO.... oo o
Auto-Owners Life Insurance Company
.0280 ..[Auto-Owners Insurance Group .... |....00000 ... | cccereereeooe | vmmreeeniii | eeeeieeeeeees | e Auto-Owners Life Finance, LLC ............ LML) NIA ] e Ownership........ccceeeeeeecceeenennn. 100.000 .. [Auto-Owners Insurance Company NO.... oo o
38-
.0280 ..[Auto-Owners Insurance Group .... |....26638 ... | 2448613 ... | ..cccceevecce | eeveiieeeeeens | eeeeeeee e Home-Owners Insurance Company ....... LML IA....... Auto-Owners Insurance Company ...... Ownership........ccceeeeeeecceeenennn. 100.000 ..[Auto-Owners Insurance Company NO.... oo o
34-
.0280 .. [ Auto-Owners Insurance Group .... |....32700 ...| 1172650 ... Owners Insurance Company ... .OH...|...... RE....... Auto-Owners Insurance Company ...... Ownership.... 100.000 .. [Auto-Owners Insurance Company
35-
.0280 ..[Auto-Owners Insurance Group .... |....32905 ... [ 1370824 ... | ..ccceeviici | eeveiiereeeens | eeeeeieee e Property-Owners Insurance Company ... |..IN....|....... IA....... Auto-Owners Insurance Company ...... Ownership........ccceeeeeeecceeenennn. 100.000 .. [Auto-Owners Insurance Company NO.... oo o
59-
.0280 .. [ Auto-Owners Insurance Group .... |.... 10190 ...| 3265407 ... Southern-Owners Insurance Company .. [..Ml....{....... IA....... Auto-Owners Insurance Company ...... Ownership.... 100.000 .. [Auto-Owners Insurance Company
84-
.0280 ..[Auto-Owners Insurance Group .... |....00000 ...|0882220 ... | ...coeevrvvoe | eeveiiereeeens | eeeeeeee e Lake Country Corporation .............cc.e... LML) NIA...... Auto-Owners Insurance Company ...... Ownership........ccceeeeeeecceeenennn. 100.000 ..|Auto-Owners Insurance Company |..YES...|..... ......
47-
.0280 .. | Auto-Owners Insurance Group .... |....00000 ...| 1806878 ... Lake Country Finance, LLC LML) NIA...... Auto-Owners Insurance Company ...... Ownership.... 100.000 .. [Auto-Owners Insurance Company
38-
.0280 .. [ Auto-Owners Insurance Group .... |....00000 ...|3414160 ... XBy2,LLC LML) NIA...... Auto-Owners Insurance Company ...... Ownership.... 100.000 .. [Auto-Owners Insurance Company
.0280 .. [ Auto-Owners Insurance Group .... |....00000 ...| ..ccccceernnnen X By 2 Canada Inc .. CAN..|..... NIA...... XBY2,LLC oo Ownership.... 100.000 ..| Auto-Owners Insurance Company
56-
.0280 ..[Auto-Owners Insurance Group .... |....42846 ... | 1382814 ... | ..cccoovvvvvi | eovvnieeeeenns | e Atlantic Casualty Insurance Company ... |.NC....|....... IA....... Auto-Owners Insurance Company ...... Ownership.......cccueeeeeiiniineeeeenn. 100.000 ..| Auto-Owners Insurance Company NO. e s
20- Auto-Owners Specialty Insurance
.0280 ..[Auto-Owners Insurance Group .... |.... 12508 ...| 3474416 ... Company ... .DE....] ... IA....... Auto-Owners Insurance Company ...... Ownership.... 100.000 ..| Auto-Owners Insurance Company
02- Concord General
.0280 ..[Auto-Owners Insurance Group .... |....20672 ... 0131910 ... | ..oeevrrrviii | eovvrieeeeenns | e COMPANY ..o NH. IA....... Auto-Owners Insurance Company ...... Board of Directors.........ccccceeeeif s e Auto-Owners Insurance Company NO..| o s
03- Green Mountain Insurance Company, Inc Concord General Mutual Insurance
.0280 .. [ Auto-Owners Insurance Group .... |....20680 ... [0127400 ... [ ..coovrrriiiice | eovirieeeeiiiis | eereriirieeeeririeeeeeriiees | e VT IA....... COMPANY i Ownership.......ccueeeeeiiniineeeeen. 100.000 ..| Auto-Owners Insurance Company NO..| o s
01- Concord General Mutual Insurance
.0280 ..[Auto-Owners Insurance Group .... |.... 16020 ... |0165140 ... | ..ooovvrvviii | covvinieeeeenns | e State Mutual Insurance Company ......... ME...|....... IA....... COMPANY .. Management.........ccccoovviveeeeeinds e Auto-Owners Insurance Company NO..| o s
02- Sunapee Mutual Fire Insurance Concord General Mutual Insurance
.0280 ..[Auto-Owners Insurance Group .... |....28479 ...10233364 ... | ...ccooevvvvie | eovrvrreeeeenns | eeriiiiieece COMPANY ..ot NH. IA....... COMPANY .. Management.........ccccoovvineeeeei s e Auto-Owners Insurance Company NO. e s
03- Vermont Accident Insurance Company, Concord General Mutual Insurance
.0280 ..[Auto-Owners Insurance Group .... |.... 13110 ... [6010097 ... | ..ocevvrvvviie | eovrimreeeeenns | oo INC et VT IA....... COMPANY .. Ownership.......ccueeeeeiiniineeeeen. 100.000 ..| Auto-Owners Insurance Company NO..| o s
26- Concord General Mutual Insurance
.0280 ..[Auto-Owners Insurance Group .... |....00000 ... [ 1187549 ... | ..ocoovrvviiic | covvirieeeeenns | e Peoples Business Services of NH, Inc .. |.NH....|..... NIA...... COMPANY . Ownership.......cccueeeeeiiniineeeeenn. 100.000 ..| Auto-Owners Insurance Company |..YES...[..... ......
45-
.0280 .. [ Auto-Owners Insurance Group .... |....00000 ... [3835840 ... [ ...ccooevvvvne | eovvmrreeeeenns | eviiiiieece CIG Holding Company, Inc. ........ccuvveeeen .DE....| ... NIA...... Auto-Owners Insurance Company ...... Ownership.......cccueeeeeiiniineeeeenn. 100.000 ..| Auto-Owners Insurance Company |..YES...[..... ......
95-
.0280 ..[Auto-Owners Insurance Group .... |.... 13544 ... | 1332270 ... | ..ecevvrrvvive | eovvirieeeeenns | e California Capital Insurance Company .. |. CA....]....... IA....... CIG Holding Company, Inc. ............... Ownership.......ccueeeeeiiniineeeeen. 100.000 ..| Auto-Owners Insurance Company NO..| o s
94- California Capital Insurance Company
.0280 ..[Auto-Owners Insurance Group .... |.... 12890 ... [ 1497091 ... | ..eeevirvvvvic | eovvrieeeeenns | e Eagle West Insurance Company ........... LCALL IA....... Ownership.......cccueeeeeiiniineeeeenn. 100.000 ..| Auto-Owners Insurance Company NO. e s
77-
.0280 ..[Auto-Owners Insurance Group .... |....23540 ... |0177724 .| .eoevvvivii | covvieeeeeens | e Monterey Insurance Company .............. LCALL IA....... Ownership.......cccueeeeeiiniineeeeenn. 100.000 ..| Auto-Owners Insurance Company NO..| o s
77-
.0280 .. [ Auto-Owners Insurance Group .... |.... 11165 ...|0576840 ... Nevada Capital Insurance Company ..... NV IA....... Ownership.... 100.000 ..| Auto-Owners Insurance Company
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE ettt e 3,677,690 |..ocvrene 9,263,082 | 251.9 | 131.9

2.1 AIIEA LINES .ot e 7,303,395 | 7,940,722 | 108.7 | 52.3

2.2 MUIPIE PEII CTOP ..ot see e eneenaas e et [oaess e [ooeieisss s

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners MUItPlE PEFil ..........cceeviveeiieeiieeieee et e 6,985,524 |................ 4,906,118

4, Homeowners multiple peril ...............cc.coc...... ....60,841,319 |. ....37,862,968 |..

5.1  Commercial multiple peril (non-liability portion) ...........ccccceceeeereririeereeeresereerecns 229,927,978 218,447,535

5.2  Commercial multiple peril (liability POrtion) ..........ccoovvvreuereeiririsiseeieeeeseeeeeens 129,367,512 |............. 48,916,759

6. Mortgage guaranty

8. OCEAN MAMNE ......cviiiiiitii e

9. INIaNd MAFINE .........cooiiiii
10. Financial guaranty
11.1 Medical professional liability - occurrence
1.2 Medical professional liability - ClAIMS-MAAE ............coeueueueriiriniirsieeeee e i [ [
12. Earthquake
13.1 Comprehensive (hospital and medical) iNdiVIAUEL ...............ccoereinirerrs e o f
13.2 Comprehensive (hospital and MediCal) GroUp ..........ccceeveiriririririeeeieees s Lo L
14. Credit accident and health
15.1 VISION ONIY .o
15.2  Dental ONlY ....coouviiiiiiiiicc
15.3  Disability income
154  MEdICAre SUPPIEMENE .........eeeeeeeeeeeeeeeeee e ee e ee e ee e s s sees s [rres st ot [ooesseiseie e [obeiein s
15.5  Medicaid Title XIX ......ccoiieiiiiiirirrecieee et
15.6  Medicare Title XVIII
15.7  LONG-EIM CAre ....ocuviiiiiiiiiiicie e
15.8 Federal employees health benefits Plan ..........ccccoeoieiiiiieiienese e i L L
15.9  Other health - -
16. WOrKers' COMPENSALION .......c.ccveviueireeiieeieieeeeteeceeeieeeeteseteee et eseae e seeeseene s 50,495,762 |................ 9,208,660 |.......cocveveverenne 18.2 e 45.2
17.1  Other liability - OCCUITENCE .....c.cueviiiieieieieieeiieie e 72,115,473 |.............. 43,832,378 | 60.8 .o 59.3
17.2  Other liability - CIAIMS-MAAE ..........vveeveeeeeeeeeeeeeeeeeeeeeeeeee s e [ [ [
17.3 Excess Workers’ COMpPeNSation ...........c.ccocvvvvienienienieninniesiesesesese e sneseesn s s e
18.1 Products liability = OCCUITENCE ........coviieiiieiiieieeeeesee e [ o L
18.2  Products liability - ClaimS-made ...........ccccooiiiiiiiiiiiiiieee e

19.1  Private passenger auto no-fault (personal injury protection) .............ccceeeeesfooercrerenene 11,524,944 |................ 8,782,145

19.2  Other private passenger auto liability ..............coeereeeeeririneeeeeeeeee e 283,098,865 |............ 231,580,046

19.3  Commercial auto no-fault (personal injury protection) ..............cceeevevereveeeferrsccicicecncs 667,185 |..cccoine. 970,580

19.4  Other commercial auto liability .............. ..109,249,992 |.. ....88,452,441 |.
21.1  Private passenger auto physical damage ..............ccceeuereeririririserereerenesesfeereenenens 250,814,582 176,252,762
21.2  Commercial auto physical damage ............ccoeueueeiriririeieieeeieeeeseseseeeeees e 59,353,032 |............. 54,707,477
22.
23.
24.
26.
27. BOIIEr @NA MACKINETY .......ooovveeeeeeeeeeee s esees s esees s ensss s ssssn s sanares et [oeinisssis s [ o
28. Credit ..o
29. International
30. WAITANTY .ottt
31. Reinsurance - Nonproportional Assumed Property ...........ccccovovevreeeeen oo D%, %, CURRTT ROV XXX foreiiis XXX foreiiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............ccooeeeeeenns s D%, %, CURRTT ROV XXX foreiiis XXX foreiiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............ccccocoo feoerieins D%, %, CURRTT ROV XXX foreiiis XXX foreiiies D,0, & SRR
34. Aggregate write-ins for other lines of business ...........ccccoevviniiinn
35. Totals 1,309,470,059 954,123,387 72.9 711

DETAILS OF WRITE-INS

BA0T.  ceoeeeeee ettt h ettt e ettt tesesenes [oeteteseseseseee e s etesesesesenes [oreseneeeetetesese e e e e ssenes [seetetesesea et nenene
BA02. e st ettt st e ettt tesenenen [oeteteseseseseee e tetesesesesenes [oesenee e st sesese e e e nens [neetetesetet ettt nenene
BA03.  ceeeeeeee sttt ettt se et be b tesesenen [oeteteseteseseee et tesesetesenes [oesenee e st sese e e ee e tens [neeteteseses et nenene
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foevein i e f
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners MUIIPIE PETIl .........ooiiiiiii bbbttt sbe e en
Commercial multiple peril (non-liability POrtion) ...........cooiiiii s
Commercial multiple peril (liability POrtion) .........coooiiiiii e
[V fo g (e =T TN o U E=T =T o YOS PTPS S PRRRS P
Ocean marine

INIANA MEFINE ... e
Financial guaranty ...
Medical professional liability - OCCUITENCE ..........cceiiiiiiiiiiiie e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group
Credit accident and health ..

Vision only

[BI=T a1 = oo S USRS
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII .

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage ..........c.cocuiiiiiiiiieiie e s
Commercial auto physical damage

Aircraft (all perils)
Fidelity

International .
Warranty

Reinsurance - Nonproportional ASSUMed Property ...........cooioiiiiiiiiieiie e

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

................. 4,924,093

.............. 25,958,952
.............. 42,178,783

................. 6,628,102
............ 162,351,861

............ 147,267,462
.............. 28,662,698

..2,795,464 |.

1,488,863 |.

..100,082 |.

................. 8,913,809

.............. 56,415,442
.............. 80,785,718

..4,672,690 |..

2,739,146 |.

..3,415,765
................. 6,689,375

12,725,937
.............. 52,503,928
............ 212,128,642
............ 127,093,836

2,454,938

.............. 55,087,372
.............. 71,892,016

Totals

............... XXX e e XXX s e XXX
............... XXX e [ XXX s e XXX
739,925,812 1,434,679,043 1,281,447,377

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 165,182 |............. 328,760 |............... 13,473 |................65,430 |............ 407,663 |................27,072 [.c.c.ce0co.e. (6,572)|...ccvvrne. 20,500
2. 2021 e 210,079 | 143,315 |00 353,394 [0 79,155 | 7,024 | 86,179 ceereernns (T4,156) (36,582)
3. 251,361 | 497,258 |0 28,574 [ 112,465 |.............. 638,297 |...............64,646 |............. (80,728) (16,081)
4. 292,907 (143,625)|............. (103,957)
5, 544,268 (224,353)|............. (120,039)
6. 406,609 ) 0 I R XXX oo
I = 1,028,526 821,944 1,850,470 950,876 1,850,661 104,315 (224,353) (120,039)
8. Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 2,001,309 Line 7 Line 7 Line 7
1. 101 2. (27.3) 3. (6.5)
Col. 13, Line 7
As a % of Col. 1
Line 8
4. (6.0)




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:
No explanations needed
No explanations needed

No explanations needed

Bar Codes:
Trusteed Surplus Statement [Document Identifier 490]

*3270020234900
0002*
*3270020234550
0002*
*3270020233650
0002*

Supplement A to Schedule T [Document Identifier 455]

Medicare Part D Coverage Supplement [Document Identifier 365]

16



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease) ...........
Total gain (loss) on disposals
Deduct amounts received on disposals .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N oA

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount

Unrealized valuation iNCrease (AECIEASE) ........uiiuiiitiiitieiieti ettt sttt ettt ettt aee e aeeeaeesaeesbeesbeeabe e beeabeanbeensesnnesaeesaeesneas

Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

... 16,344,215

74,209,314

....67,804,044

...12,515,780
3,140,762

(3,716,465)
4,118,371
..7,189,276
389,786

76,344,215

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

IO
@ N =2oo

© NGOk wh =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

............ 390,392,567
1,907,624
....39,046,643
(485,996)
268,610,928

4,628,709,256

.4,475,740,987 |...

.4,513,752,063
............ 504,567,260
3,620,405
..(99,009,137)
.............. 12,165,459
............ 441,924,586
... 18,369,592

4,475,740,987

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

During the Current Quarter for all Bond
1

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. INAIC T () 1ottt e 3,481,299,447 |........... 118,097,261 |............ 142,168,456 |................. 9,000,598 |........ 3,481,299,447 |........ 3,466,228,850 |...ccvvveiricirieiricniens o 3,458,341,547
2. NAIC2(a) . 653,599,470 |............. 63,895,047 |...ccovvernnen. 8,325,613 |............ (11,723,864)|............ 653,599,470 |........... 697,445,040 |....coovvvvivirninninnis e 591,347,672
B0 INAIC 3 () ceeeeereeeeeeeeees e eeeeeee s eesees e seeseee e eseee e eesee et e essee st eeseee oot eeseee e e 37,823,274 |oorooeooeeeeeeeeeeeeeeeees oo 232,676 |.oovocooe. (791,565)|............ 37,823,274 |..ooooo.... 36,799,033 |eoveocceereeeereeseerssn oo 39,287,349
4. INAIC 4 () 1ottt e 4,241,259 [ oo, 35,658 |....covverirnnn. (45,772)| e 4,241,259 |.....cccoeenne 4,159,828 |...cocvieicinicnicniccns oo, 4,216,678
T N LTz SO N Yot Tic o 1- ) DO DN B (X)) I 899,368 |...oooccccccer 896,719 | evroeeroeeereeesseeeeereess | 1,231,551
6. NAIC6 (a) 253,866 255,698 1,832 253,866
7. Total Bonds 4,178,116,684 181,992,308 151,018,102 (3,561,420) 4,178,116,684 4,205,529,470 4,094,424,797
PREFERRED STOCK
<R 7 (3 O O O O ) RO KRR
9. NAIC 2 bbbttt [eesn s 21,061,849 | e e 201,556 |........c..... 21,061,849 |............ 21,263,404 |t [, 18,675,063
10, NAIC 3 oottt |1 4,217,960 |.... 4,217,960 |.. ...4,513,440 |... 4,443,960
S NN (@2 O O O O O OO OO S O SOTUN HOTUOOTO TR
72 N[ O O O O O OO RN
TB. 0 INAIC B bbbttt
14, Total Preferred STOCK .......ccoiiiiiiiiiie ettt sttt ettt 25,279,809 497,036 25,279,809 25,776,844 23,119,023
15.  Total Bonds and Preferred Stock 4,203,396,493 181,992,308 151,018,102 (3,064,385) 4,203,396,493 4,231,306,314 4,117,543,820
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o, TNAIC2 $ e T NAIC3 $ e NAIC4 $ e i NAICSE § T NAIC B $ oo




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost Of Cash eqUIVAIENTS ACQUITEM ..........ccuiiiiieiiiiiiece ettt ettt e b e et e et e e sseeateeseeeseesseesseeseeseesseesseenseeneeensens
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eaneans
Unrealized valuation iNCre@Sse (AECIEASE) .........uiuiiuiiuiitiitiitiiti sttt bbbt bbbt bbbttt b bbbttt b et nb b nne e
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration received ON ISPOSAIS .......coiuuiiiiiiiiiie ittt sttt e e bt e e s be e e sn b e e abaeesbe e e snbe e e baeesbeeennaee s
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP
Total foreign exchange change in book/adjusted Carrying ValUE .............ccocuiiiiiiiiiiiii e
Deduct current year’s other than temporary impairment reCoOgNIZEd ............cooiiiiiiiiiiiie e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) .......ccceiiiiiiiiiiiiiicceeeee e
Deduct total nonadmitted @MOUNLS ......... ...

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

.............. 97,037,064
............ 455,016,357

20,009,537

97,037,064

S108




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
....................... Oak Street Real Estate Capital Fund V, L.P. ....................... [Chicag0 ......cccccoeeeeeevniiineeecennnnnees [oeeeenn ILeoe....| Oak Street Real Estate Capital, LLC ......oooeeevvvviiis Joiiaee s veneeeeee]o. 04/29/2020 L vveenn e oo feeeiieneeeeene e 216,000 |oveeiiiiiiiiiiicciieees feeveiiieeeeen.. 220,640 |......ee....... 0.130
2199999. Joint Venture Interests - Real Estate - Unaffiliated 216,000 220,640 XXX
. KKR Energy Income and Growth Fund I, L.P. ........cccooeeennie Grand Rapids .......cccevueireeeeennieeees [onnnns Ml.......... KKR Energy Income and Growth Fund I, L.P ........... [oeeeeenin s cevninnnns L. 04/23/2014 . [oooiiee i e [ 8,488 |eeviieieieieeeeeeeees e 94,343 [..coeeiiinnns 0.140
.. | Sun Capital Partners VIl Transformation Fund, L.P. ............. Boca Raton ...| Sun Capital Partners VII Transformation .. - 04/01/2019 [ B o 44175 i | 00n(36,536) | 0.090
. ......... |EnCap Energy Capital Fund X ........cccouiiiiiiiiiiniieiiiianees Houston .| EnCap Energy Capital Fund XI .|.. 07/17/2017 .. - . 243,079 [t 0.030
2599999. Joint Venture Interests - Other - Unaffiliated 135 294 300,886
6099999. Total - Unaffiliated 351,294 521,525
6199999. Total - Affiliated
6299999 Totals 351, 294 521,525 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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 [Changein| 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
Napier Park Railcar Lease Fund,
.................... Napier Park Railcar Lease Fund, LLC ... [New York .........cceeeevvvviies foeeeed NY ol JLLC . | 01/08/2013 .|, 05/11/2023 ......... 28,370 [c.eeeeeiiiiiiinn forrrrininiiiinns Joeeveiiiiiinie Jooveniniiiiins o e 28,370 [10.00.. 28,370 [eeeeeiiiiiiiiiin fevveiiiiiiiiiins e foies
Global Maritime Investment Fund Il Global Maritime Investment Fund Il
.................... Feeder, LLC ........ccoceeveeeiicneneeeeeenneee.. | Wilmington oo e . DELLLL [Feede L. [ 06/20/2017 ... 04/30/2023 ... 15,593 [ o v o Jovvicieeeees evviieeeeeeens 015,693 | e 200 (15,593)].......(15,598).cnee
0399999. Transportation Equipment - Unaffiliated 43,962 43,962 28,370 (15,593), (15,593),
Progress Res Access, L.P. flk/a FREO Progress Res Access, L.P. flk/a
Access, L.P. . .. |New York .. .|FREO Acc .. 10/01/2012 ..].. 06/29/2023 ..|.eevuuueeeeeennn fooneeeimiiiinns oo fooniii oo oo e o | 22,129 |
2199999 Joint Venture Interests Real Estate - Unaﬁlllated 22,129
Blackstone Tactical Opportunities Fund I Blackstone Tactical Opportunities
.................... LP.ienccieeeeee [NEW YO s |l NY L FUNd el | 04/20/2015 L. 06/27/2023 . ......85,932 | i [ [ e e [000..85,932[,...178,642 [ [100000.92,710].......92,710 |
JPMorgan Asia Private Equity Fund, LLC JPMorgan Asia Private Equity Fund,
............................................................................ New York .....cceevvvvviineenes JooveeeeedNY o [LLC e | 07/06/2011 L[, 06/16/2023 ..[.......46,463 [.....cooooiiins fonnniiniiiiiis Joiiiiniiiiis o v v |00....46,463 |..... 131,742 ...l |...85,279[.......85,279 [t
Mesirow Financial PE Partnership Fund Mesirow Financial PE Partnership
.................... IWVLP. vviiiiiiiiiiieiiiiiieeeeeciiieeee.. |Chicago ey foeeeeee Il [FUNd IV e [ 03/25/2008 ... 06/27/2023 ... 12,000 [ foeeenniiiiies e o Joviieeeeees Joviiiieeeeeees |20, 12,0001.......24,000 ... |.......12,000{.......12,000 [................
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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 [Changein| 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
KKR Energy Income and Growth Fund I, KKR Energy Income and Growth
.................... LP. e [ Grand Rapids e | Ml [FUNd L LP e |2 04/23/2014 L) 06/30/2023 ... .82,727 | e [ [ e e [0.32,727 018,015 [ [ (14,712)] 0 (14,712)]
Hamilton Lane PE Fund VII L.P. - Series Hamilton Lane PE Fund VII L.P. -
.................... New York .....ccccceevvvcnnneees | NYoLiii [ Series ooiiiiiiiieeees | 03/11/20009 ... 06/21/2023 ... eeeenn9,838 | 15,116 |,
.................... Apollo European Credit Fund, L.P. . New York .........oeeeeevveeeeeee [eeeeee...NY........ | Apollo European Credit Fund, L.P. .. |.. 12/20/2011 ..|.. 06/21/2023 ... .......47,036 |.......47,036 |................
Stepstone Private Equity Partners IIl L.P. Stepstone Private Equity Partners ||
............................................................................ New YOrk ...ccoeuveeeeemnninnes feoeeeee e NY o L e [ 07/14/2008 .. 06/02/2023 .. e eeeereeeeeenn ferereeeeenniees Jeeeennieeeeeens feeeeeeeeeeiiees |20, 33,876 |..... 147,763 |
Hamilton Lane PE Fund VII L.P. - Series Hamilton Lane PE Fund VII L.P
.................... A e [NEWYOTK i [ NY L SETIES eeeeeeeeeeeeeeens [ 03/11/20009 .. 06/21/2023 .. e eeeereeeeeeenn fereeeeeeenniees e feeeeeeeeeeiens |eeeennn4,4351......10,452 |
.................... Banc Fund IXL.P. ......cevvvivnnnnnne .... | Chicago ..|Banc Fund IXL.P. ............eeeeeeeeeee. | 07/15/2014 ..|.. 06/29/2023 ..|. ...e.61,875].......61,875 |..coeeeene
.................... EnCap Energy Capital Fund XI ... ... |Houston .|EnCap Energy Capital Fund XI ....... |.. 07/17/2017 ..|.. 06/13/2023 ..|. .....114,940|..... 318,997 |.ccovrrrrrnenn
Mesirow Financial PE Partnership Fun Mesirow Financial PE Partnership
.................... VLP. i eeeeneeneeeeene | ChiCAGO0 s e Il JFUNd Ve [ 03/11/20009 .. 06/27/2023 ... 15,000 |oeeeeeeeiie o e fo e foeeeiieeeees -e222..15,000.......58,000 |.......ccoeeeenn |-......43,000 |.......43,000 |..cceiiinnnnnnns
2599999. Joint Venture Interests - Other - Unaffiliated 464,122 464,122 | 1,011,638 547,516 547,516
6099999. Total - Unaffiliated 508,085 508,085| 1,062,137 554,052 554,052
6199999. Total - Affiliated
6299999 - Totals 508,085 508,085| 1,062,137 554,052 554,052




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
83162C-S3-8 ..... SBAP 2023-25 B B - ABS .....ciiiiiiiiieeiiee e e e ennn e eennnnnneees | ceeerii .... 06/29/2023 ....|NESBITT BURNS SECS INC 3,500,000 |-eevvveneeeeeennnaens 62,747 |1.A .ot
83162C-S9-5 ..... SBAP 2023-25D D - ABS ...ccoiiiiiiiiiiii [ .... 04/18/2023 ....| Montgomery P00 0 00 [0 N 4,480 [1.A e
83162C-T5-2 ..... SBAP 2023-20F F = ABS ....iiiiiiiiiiiiaeiieiiiiasseernnniasseeenrnnasseennnnnasseennnnaaseernrnnaes | seseressnaanees .... 06/08/2023 ....| STIFEL NICOLAUS & CO. . .. 2,000,000 [-..iiiiiinneieeiin s 1A
0109999999. Subtotal - Bonds - U.S. Governments 9,500,000 67,227 XXX
302155-BD-7 ......| EXPORT-IMPORT BANK OF THE UNITED STATES .....coovoovrseseeseeseeseeseesessnssens [, I T U R (650,001)..evreieieeeenees [ @n[1Az......
0309999999. Subtotal - Bonds - All Other Governments (650,001) (700,000) (47) XXX
426362-NT-2 ...... | HENRY CNTY GA SCH DIST ..oeveresrereseeseeseeseesessessessessesssssseseoseeseeseesessessens [, I I N | 618,576 |oveeerrerrrrrenne 585,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 618,576 585,000
196480-6T-9 ..... COLORADO HSG & FIN AUTH ..o e e e eenne e e eennnes | oevvviniinnnns 1 een 06/14/2023 ....J UNKNOWN ...t ceeee et e e e e e e e e e e e e e e e e e e e e e nne e e e e e nnnneeeee ..600,000
300060-QR-4 .... |EVERETT WASH WTR & SWR REV ......cciiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiierssinessesessessnnnnies | coeeeeeennnn ... 06/20/2023 ... [UNKNOWN ..ottt ....75,000
300060-QT-0 ..... EVERETT WASH WTR & SWR REV ... .. 06/20/2023 ...  UNKNOWN ...t e e e e e e e e e e e e e e e e e e e e e e e e e nnnaaeeeee . .. 1,050,000
3130AA-Q5-0 .... |FEDERAL HOME LOAN BANKS ... .. 04/18/2023 ....|R.W. PRESSPRICH & CO., INC. .... . 1,816,900 |. 2,000,000 |..

.. 06/05/2023 ....|BAIRD, ROBERT W., & COMPANY IN ..

3130AJ-K3-2 ..... | FEDERAL HOME LOAN BANKS ... ..
.. 06/21/2023 ....| BAIRD, ROBERT W., & COMPANY IN ..

. 2,010,000 |..
3133EM-EL-2 .... [FEDERAL FARM CREDIT BANKS FUNDING CORP

1,000,000 |..

.1,112,219 |
....720,200 |.
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641278-AB-2 ..... NEVADA HOUSING DIVISION .....oviuiieiiieiiiesesieteseesesessesessesessessssessssesessesesnens .... 04/21/2023 ....| STIFEL NICOLAUS & CO. ....ceceevenennee I . . .. 3,353,000
696513-AU-4 ...... PALM BEACH CNTY FLA HSG FIN AUTH MULTIFA ...oviieiiiiiniiinisencsensseninies | cocersennneens .... 05/25/2023 ....| RBC Dain RAUSCNET (US) ...e.eiteuiiieuiiiesistaitssssesessenessensssensssesssasessesessasessssessaens |oeessaessanenssenssnenssnenesnes |oesenssenesanesns 2,000,000 |..cveiiiaiiinenes 2,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,720,422 12,088,000
00206R-GX-4 ....|AT&T INC . ... 06/20/2023 .... DEUTSCHE BANK ALEX BROWN .......ouviiiiiiiiiiiriiiiiiiiiiiiiiiiiseissssessineiesenennennes . .. 1,500,000
00206R-MT-6 ....|AT&T INC . . . |.... 05/30/2023 ....| BNP PARIBAS SECURITIES BOND ....996,710 |. 1,000,000 |..
00510R-AD-5 ... [ ACUITY BRANDS LIGHTING INC ...uoviviuiiieiiieiinieiineerisiesenesseessenesseesnenesneenns | eveeesseennnas ... 04/21/2023 ....| CHASE SECURITIES INC .......... . 4,874,675 |. 6,000,000 |..
009158-BF-2 ..... AIR PRODUCTS AND CHEMICALS INC ....ooveuieviniienieieeeieneseeseseeseseeseseeseseesenees | eeeeseneenenes .... 06/20/2023 ....| Various ........c.c.ceunnn . 3,399,027 |. 3,310,000 |..
020002-BK-6 ..... ALLSTATE CORP ....coiiiiiiiiiiiiiiiiiiiiicieeeeeeeeeeeeee ettt eseseseesssssssseesees | ceniiseaaann .... 04/18/2023 ....|Fifth Third Securities .. 2,032,540 |.... .. 2,000,000
02343U-AJ-4 ..... AMCOR FINANCE (USA) INC .... 06/01/2023 ....|Morgan Stanley 1,256,925 |.... .. 1,250,000
039482-AE-4 .....| ARCHER-DANIELS-MIDLAND CO . . . |-... 04/12/2023 ....|Keybank . 3,515,750 |. 3,500,000 |..
039483-AU-6 ..... ARCHER-DANIELS-MIDLAND CO ....covouiieiiieiesieiesieiesieseseseesesseessesssessssesssnens | oeesesessenenes .... 06/20/2023 ....| SUNTRUST CAPITAL MARKETS, INC. . 2,621,000 |.... .. 2,500,000
053611-AN-9 ..... AVERY DENNISON CORP . ... |....05/30/2023 ....| Various 3,128,310 |.... .. 3,000,000
05523R-AD-9 .... |BAE SYSTEMS PLC ........... . .... 04/27/2023 ....|RBC Dain Rauscher (US) .. . 2,298,650 |. 2,500,000 |..

1,500,000 |..
2,000,000 |..
1,500,000 |..

075887-CP-2 ..... BECTON DICKINSON AND CO ..
134429-BJ-7 ..... CAMPBELL SOUP CO ..............
136375-BL-5 ..... CANADIAN NATIONAL RAILWAY CO ..

.... 05/16/2023 ....| RBC Dain Rauscher (US) ..
... 06/06/2023 ....|RBC Dain Rauscher (US) ..............
.. 04/28/2023 ....| BAIRD, ROBERT W., & COMPANY IN ..

. 1,441,740 |.
. 1,697,560 |
. 1,725,570 |.

141781-CB-8 ..... CARGILLINC ... ... 06/15/2023 ....| Various ... . 3,506,225 |. 3,500,000 |..
17252M-AQ-3 ....|CINTAS NO 2 CORP ... ... 06/21/2023 ....| Various . 7,223,345 |. 7,500,000 |..
194162-AS-2 ..... COLGATE-PALMOLIVE CO .... ... 06/09/2023 ....| Various ... . 9,229,990 |.... .. 9,000,000
291011-BN-3 ..... EMERSON ELECTRIC CO ....oouviiiiiiiiiiiiiiieeiie st snns | eeessenennnns ... 05/19/2023 ...  KEYDANK ...ooiiiiiiiiiiiiii e 1,980,279 |.... .. 2,380,000
302491-AX-3 ..... FMC CORP ................. . . |-... 05/18/2023 ....| MESIROW FINANCIAL ................. .980,440 |. 1,000,000 |..
30251B-AD-0 .... [FMRLLC ...oiiiiiiiiiiiiiii i snes | eeseeesnseaens .... 06/01/2023 ....| BAIRD, ROBERT W., & COMPANY IN .. .685,212 |. ..711,000 |..
314353-AA-1 ..... FEDERAL EXPRESS CORPORATION 2020-1 PASS .. R [ ... 06/28/2023 ....| STIFEL NICOLAUS & CO. . . 3,202,026 | 3,898,433 |..
31739T-AB-5 ..... FASST 23S2 A2 - CMO/RMBS .......cooiiiiiiiiiiiiieiiie e esnee | eeesseeennnes ... 04/21/2023 ....|RAYMOND JAMES/FI 3,074,829 |.... .. 3,200,000
34964C-AH-9 .... [FORTUNE BRANDS INNOVATIONS INC ........cooiiiiiiiiiiiiiiiiicceieeeeceiiieeee | vvieneeeeis ... 06/29/2023 ....|RAYMOND JAMES/FI . 1,999,820 |.... .. 2,000,000
361448-BL-6 ..... GATX CORP e . |.... 06/01/2023 ....| Various . 6,990,515 |. 7,000,000 |..
427866-BJ-6 ..... HERSHEY CO ..o | rieeeeeeaans ... 06/02/2023 ....| STIFEL NICOLAUS & CO. . JU 1,311,355 |.... .. 1,305,000
438516-CM-6 .... |HONEYWELL INTERNATIONAL INC .....oooviiiiiiiiiiiiiiiicciee e | eeeneeesneenas ... 05/12/2023 ....| CHASE SECURITIES INC ....cotiiiiiiiiiiiiiicciiee i . .. 1,000,000
455434-BV-1 ... INDIANAPOLIS POWER & LIGHT CO ....coiiiiiiiiiiiiiiiiiecciicceeieeeeeeiiiees | vieeeeeeeins ... 04/19/2023 ....| BAIRD, ROBERT W., & COMPANY IN ......ccooiiiiiiiiiiiiiii s 2,392,217 |.... .. 2,270,000
478165-AB-9 ..... S C JOHNSON & SON INC .. .... 04/20/2023 ....| STIFEL NICOLAUS & CO. . 2,171,320 |.... .. 2,000,000
478165-AF-0 .....|S C JOHNSON & SON INC .. .... 06/07/2023 ....| Various . 6,356,030 | 6,000,000 |..
487836-AT-5 ..... KELLOGG CO .... 06/29/2023 ....| BAIRD, ROBERT W., & COMPANY IN .. .. 2,000,000
49338C-AD-5 .... |IKEYSPAN GAS EAST CORP .......coiiiiiiiiiicciie e [ e, .... 04/19/2023 .... .. 2,500,000
494368-CB-7 ..... KIMBERLY-CLARK CORP ....veiiiiiiiiiiiiiiiieiiiiiiieeiiiiesiieesiesesiieesieeesieeeiieens | ceeesnieeennnes .... 06/27/2023 ....| BAIRD, ROBERT W., & COMPANY IN .. .. 1,000,000
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494368-CD-3 ..... KIMBERLY-CLARK CORP .....oiiiiiiiiiieiie e e eeee e e eeene e e eeenn e e e ernn e e eennnnneees | oneeeesennnnnns .... 06/06/2023 ....|BAIRD, ROBERT W., & COMPANY IN 1,665,900 [....oeevvnenneaanns 2,000,000
50077L-AL-0 ..... KRAFT HEINZ FOODS CO .... 05/15/2023 ....| BAIRD, ROBERT W., & COMPANY IN .. 1,249,913 |.... .. 1,250,000
539830-CA-5 ..... LOCKHEED MARTIN CORP .... 05/30/2023 ....| GOLDMAN .......coeeeeminnnnnns . 2,994,690 |. 3,000,000 |..
571676-AV-7 .....|MARS INC .... .... 04/17/2023 ....| CHASE SECURITIES INC . . 2,995,260 |. 3,000,000 |..
579780-AT-4 ..... MCCORMICK & COMPANY INC .....oiiiiiiiieeeeeieie e eeene e e eeene e e e enne e e eennnees | eieeeesennnnnns .... 04/19/2023 ....| Various ...... . 2,504,815 |. 2,500,000 |..
58013M-EZ-3 .... IMCDONALD'S CORP .....ccctviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeseeeseseesssssssenees | ceeeeeeneeennns .... 06/16/2023 ....[Keybank .... 1,458,465 |.... .. 1,500,000
585055-BT-2 ..... MEDTRONIC INC .... 06/21/2023 ....| Various ... 5,381,900 |.... .. 5,500,000
608190-AL-8 ..... |MOHAWK INDUSTRIES INC .. . .... 05/05/2023 ....| Various ... . 3,109,276 |. 3,400,000 |.. .
637432-CT-0 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ...ccoviiiiiiiiiiiieeeecenie e eeeeniees | ceeeeeeiinnnnns .... 04/14/2023 ....|BAIRD, ROBERT W., & COMPANY IN .. 3,616,860 |.... .. 3,000,000 [.euereeemnnnaeeeeennnnns 31,333 (1.
694476-AA-0 ..... PACIFIC LIFECORP .....otiiiiiiiiiiiiiiiiiiiiiteteeeteeeee ettt seseeeseeeeeeeeeeeeeeeees .... 04/26/2023 ....| Various 4,988,205 |.... .. 4,500,000 [...oevveeeniiniiiiiiinnnne 33,275 |1.GFE ........
70109H-AM-7 ....| PARKER-HANNIFIN CORP . .... 05/02/2023 ....| CANTOR FITZGERALD . . 1,882,660 |. 2,000,000 |.. ...38,033
709629-AS-8 .....| PENTAIR FINANCE SARL ... .... 06/23/2023 ....| Various ... . 3,969,767 |. 3,900,000 |.. ...91,401
713448-FM-5 .....|PEPSICO INC ................. .... 05/16/2023 ....| Keybank . . 3,731,317 | 3,831,000 |..
716973-AE-2 .....|PFIZER INVESTMENT ENTERPRISES PTE LTD . .... 05/16/2023 ....|Montgomery .............. . 1,497,750 |. 1,500,000 |-eeoiiiiiiiiiiiiiiiii
74251V-AT-9 ..... PRINCIPAL FINANCIAL GROUP INC .. .... 04/25/2023 ....|RBC Dain Rauscher (US) .. . 2,563,400 |. 2,500,000 |..
76169#-AV-5 .....|REYES HOLDINGS, L.L.C. ........ .... 05/01/2023 ....[Unknown ..........ccccvvvennnnnnne X . 2,500,000 |. 2,500,000 [..eemmiiiiiiiiiiie
832432-AS-7 ..... SMITHSONIAN INSTITUTION .... .... 04/18/2023 ....|RW. PRESSPRICH & CO., INC. ...ttt e ee e e e e e eennnans 1,469,664 |.... .. 1,800,000
835495-AP-7 ..... SONOCO PRODUCTS CO .. .... 04/27/2023 ....[RAYMOND JAMES/FI . 2,534,640 |.... .. 3,000,000
887389-AL-8 ..... [TIMKEN CO .... 06/21/2023 ....| Various . 2,436,911 | 2,660,000 |..
892938-AA9 ..... TRANE TECHNOLOGIES FINANCING LTD .... 06/27/2023 ....|RBC Dain Rauscher (US) .. 2,545,500 |.... .. 2,500,000
904764-AH-0 ..... UNILEVER CAPITAL CORP .... 06/16/2023 ....|RBC Dain Rauscher (US) 2,191,540 |.... .. 2,000,000
907818-EB-0 .....| UNION PACIFIC CORP . .... 05/08/2023 ....|DAVIDSON (D.A.) & CO. INC. .. . 1,314,015 |. 1,500,000 |..
91159H-JN-1 ... US BANCORP ....... .... 06/07/2023 ....| US BANCORP INVESTMENTS INC . 1,500,000 |. 1,500,000 |..
92343V-BZ-6 ..... VERIZON COMMUNICATIONS INC .. .... 06/13/2023 ....[BETZOLD BERG & NUSSBAUM INC. . 1,430,055 |. 1,500,000 |..
92343V-GT-5 .... [ VERIZON COMMUNICATIONS INC .. .... 05/05/2023 ....| FIRST CLEARING CORPORATION 1,497,555 |.... .. 1,500,000
931142-CB-7 ..... WALMART INC .... 04/20/2023 ....|US BANCORP INVESTMENTS INC. .. 3,274,680 |.... .. 3,000,000
94106L-BB-4 .....[ WASTE MANAGEMENT INC .... 05/22/2023 ....| CANTOR FITZGERALD ......... . 2,671,890 |. 3,000,000 |..
962166-BT-0 ..... | WEYERHAEUSER CO .. .... 05/15/2023 ....[CANTOR FITZGERALD . . 3,038,539 |. 2,725,000 |..
963320-BA-3 ..... WHIRLPOOL CORP ....iiiiuieiiiiniiiasaeennnuaseerrnnnsassanrnnnssssasrnsnnsssesrnnnnasseernnnnaaees | sosersssnsssees .. 05/12/2023 ....|US BANCORP INVESTMENTS INC. .. 1,433,417 |.... .. 1,406,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 161,914,952 163,796,433
2509999997. Total - Bonds - Part 3 181,992,308 185,269,433 1,409,859 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 181,992,308 185,269,433 1,409,859 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
01863*-10-4 ...... |ALLIANCE INSTITUTIONAL FUND - INTERNATIO ....ccoiiiiiiiieiiiiiineeeeeniie e eeeennns | ............... | 05/01/2023 ... ] UNKNOWN ...t eieeti e et eeti s e e e senns s s e e seesnsseerennsssesersnsaasaeennnnnnssennnnnnnseseennnnnsaes |ooaasseernnnnnsseeennnnnns 14.696 |eevvnneiiiiiiiaeieeiinnans L T P RO PPPPPPPTPPN I PPPPPPTPTRRrY
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 371 XXX XXX
5989999997. Total - Common Stocks - Part 3 371 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 371 XXX XXX
5999999999. Total - Preferred and Common Stocks 371 XXX XXX
6009999999 - Totals 181,992,679 XXX 1,409,859 XXX
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233383-AB-4|DY8 LEASING LLC 01/30/2023 |Adjustment .............. U R (650,001) . (650,000 |....... (650,000)|....... (650,001)[..ccceerrrreernne femmmmmmmmnnnnnnn fooriiiiiiiiiiiis e e o (850,001 [eveeiiiiiiiiiines o foeee e (4,645)(04/29/2026
266893-AA-4| DURRAH MSN 35603 .... 04/22/2023 |Paydown .......cccccceee |ooviiiinnnniiiiins foeeenne 199,177 1,677 [01/22/2025
..... 36179M-
GW-4 G2 MA0213 - RMBS ........coooviviiieeiiins [ 06/01/2023 |Paydown .......cccccceee |oeviniinnneniiiins foeeiiinnns 4314 [ 4,314 [0 4,484 [ 4,405 [ [ O [ e (O e e 4314 | e e e 54 107/20/2042 [1.A ........
36179T-ZT-5{G2 MA5254 - RMBS .......ccoooiiiiiiiiiiiiees | i 06/01/2023 |Paydown ..........ccooee o [ B777 Neveeeeeeeee BTTT |eiiiiccete BTTT et 77T e fooviiiiiis e i feeeeeeiiiiiiieens foccceetd 5777 [ e e e, 105 (06/20/2048 [1.A ........
36179U-F2-
3 G2 MA5585 - RMBS ........coiins | v 06/01/2023 |Paydown ..........cccoee fonninniiiiins o 957 o 957 [ 954 ...l (SIS TN R L3 PO . A i e LY A R R SR RN 16 111/20/2048 [1.A ........
36179U-HT-
2 G2 MA5642 - RMBS ........ccooins | v 06/01/2023 |Paydown ..........ccooee fonniiiiiiis o 285 [ 285 |l 291 | <10 T R A (4] (S T (4] (T N 285 | e e [ 5(12/20/2048 [1.A ........
36179U-QS-
4 G2 MA5865 - RMBS ........coens | v 06/01/2023 |Paydown ..........ccooee o foeiis 2,007 |oeeereenns 2,007 |l 2,042 |............ 2,115 | e [Q101:) ) AR R [Q101:) ) AR R P[0 U RO R N 29 |04/20/2049 [1.A ........
36179U-QT-
2 G2 MA5866 - RMBS .........cceins | aviins 06/01/2023 |Paydown ..........cccoee fonnniniiiiis o 948 |.eeiiiinnnnnee 948 | 974 |............ QU OLT: S FO [N [Q1015) ) SRR R [Q1015) ) A R %2 U R [ RN 16 |104/20/2049 [1.A ........
36179U-T9-
3 G2 MA5976 - RMBS ........cociins | v 06/01/2023 |Paydown ...........ccoee [ [ 3,109 |oeeeeeenns 3,109 |[.........e. 3,180 |.eueneeeee 3,310 [ foeeeiens [Z10723) R RN [10723) R R < 107 O Y A N 38 [06/20/2049 |1.A ........
36179U-VW-
9 G2 MAGB029 - RMBS ... | v 06/01/2023 |Paydown ..........ccooee foniiiiiss [ 2,387 |oeeeiienns 2,387 |l 2,410 | 2,464 | e (U440 (S (U440 (T AR Y A RO FOUU R N 30 [07/20/2049 |1.A ........
36179U-VX-
7 G2 MAGB030 - RMBS ........onns | vinnns 06/01/2023 [Paydown ............ooe. feeeeeiiiiiiiinninns feiiiiennnn4,530 [oiieeen 4,530 [onnn 4,626 [ 4819 | e (289) [ [ [PZ2:15) ) AR R 4,530 [oeeeeeeniiiiiinns fonnniiiiiiiiines foo 57 [07/20/2049 |1.A ........
36179U-XH-
0 G2 MAGB080 - RMBS ........cooins | vinnns 06/01/2023 |Paydown ................ 08/20/2049
36179U-XJ-6| G2 MAB081 - RMBS ........ccevviiiiiiiieeen | e 06/01/2023 | Paydown ... 08/20/2049
36179U-ZH-
8 G2 MA6144 - RMBS .........cooccvvieieeiinns [ 06/01/2023 | Paydown ................ 09/20/2049 [1.A ........
36179V-4M-
9 G2 MA7128 - RMBS .........oooviviiieeiiins [ 06/01/2023 | Paydown ................ 01/20/2051 [1.A ........
36179V-4N-
7 G2 MA7129 -RMBS .........oooviiiiieeiinns [ 06/01/2023 | Paydown ................ (54,548)/... 01/20/2051 [1.A ........
36179V-4P-2[ G2 MA7130 - RMBS ......cccooiiiiiiiiiiiiiees | v 06/01/2023 | Paydown (771 01/20/2051 |1.A ........
36179V-6V-7|G2 MA7184 -RMBS .......ccoovviiiiiiieeens | oo 06/01/2023 | Paydown .(1,303)|... 02/20/2051 [1.A ........
36179V-A6-7 G2 MAG329 - RMBS ......cccooiiiiiiiiiiis | v 06/01/2023 | Paydown ... (369)]... 12/20/2049 |1.A ........
36179V-FD-
7 G2 MA6464 - RMBS 06/01/2023 | Paydown ...(685)].. 02/20/2050
36179V-ZJ-2| G2 MA7045 - RMBS 06/01/2023 | Paydown ... (429)]... 12/20/2050
... 36179W-
DG-0 G2 MA7303 - RMBS .........coocivieieeiiins [ 06/01/2023 | Paydown ................ 04/20/2051 [1.A ........
36179W-DS-
4 G2 MA7313-RMBS ........coovviiiiieeiinns [ 06/01/2023 | Paydown ................ 04/20/2051 [1.A ........
36179W-E7-
9 G2 MA7358 - RMBS .........coocvveeieeiiinns [ 06/01/2023 | Paydown ................ 05/20/2051 [1.A ........
36179W-GS-
1 G2 MA7409 - RMBS .........cooociveeieeiinns [ 06/01/2023 | Paydown ................ 06/20/2051 [1.A ........
... 36179W-
GU-6 G2 MA7411-RMBS ........coovviiiiieeiiins [ 06/01/2023 | Paydown ................ 06/20/2051 [1.A ........
36179W-LD-
8 G2 MA7524 - RMBS .........cooociieieeiinns [ 06/01/2023 | Paydown ................ 08/20/2051 [1.A ........
36179W-LE-
6 G2 MA7525-RMBS .........cooccieeieeiiinns [ 06/01/2023 | Paydown ................ 08/20/2051 [1.A ........
3620A3-PU-
GN 717835-RMBS ......ccooeviiiiieieiiiien [ennees 06/01/2023 | Paydown ................ ..5,380]...........5,263 |....cooeereenin fooveinnn 5 i L5 i e 5,268 [ e e i 83 107/15/2024 [1.A ........
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3620A5-6K-0[ GN 720074 - RMBS ..........ooooeeeiiiiinnnnns | annnnne 06/01/2023 |Paydown ...........ccoe. feeeiiiiiiiiiiiies [eiennnnnnn 1,636 ..ttt 1,636 |..eenell . 1,687 |l G Z: S O [N 2 s e 2 e e N O F R [N 06/15/2024 |1.A ........
3620AC-2F-
0 GN 726274 -RMBS .....ccoooiiiiiiiiiiiiieeens i 06/01/2023 |Paydown ...........ccoe. feeniniiiiiiiiiies [nnn.3,684 [ 3,684 [.........3,761 |l J2X51< 10N R R 30 PO R I R R 3,584 |oooiiiiiiiiiins i e 09/15/2024 |1.A ........
3620AC-5Z-
3 GN 726364 - RMBS ......cccooeiiiiiiiiiiennens | 06/01/2023 |Paydown ...........ccoe. foeniiiiiiiiies [enn2,054 [...llll 2,054 |0 2,103 |l P 01522 R N 2 s e 2 e e 2,054 | i e 10/15/2024 |1.A ........
3620AD-CP-
5 GN 726478 - RMBS ......ccooeviiiiiiiiiiieeens i 06/01/2023 11/15/2024 |1.A ........
36296Q-2B-
4 GN 698370 - RMBS ......ccooeiiiiiiiiiiiieeens i 06/01/2023 07/15/2039 |1.A ........
36297J-T5-3|GN 713472 -RMBS ......cccvvvvieiiiiiieeees | oo 06/01/2023 06/15/2039 [1.A ........
38375Q-X7-
9 GNR 2008-051 PE - CMO/RMBS .......... [....... 06/01/2023 06/20/2038 [1.A ........
38375X-GH-
1 GNR 2008-049 PB - CMO/RMBS .......... [....... 06/01/2023 06/20/2038 [1.A ........
38376G-XA-
3 GNR 2010-141B-CMBS ......ccoeevveeien [ennns 06/01/2023 02/16/2044 [1.A ........
38376L-W2-
1 GNR 2011-129 KC - CMO/RMBS .......... [....... 06/01/2023 02/20/2041
38378B-2T-5|GNR 2012-150 A-CMBS ..........ccoeeeeees | annnne 06/01/2023 11/16/2052
38378B-3T-4| GNR 2013-002 AD - CMBS .106/01/2023 04/16/2053
38378B-4F-3| GNR 2013-007 AC - CMBS 06/01/2023 03/16/2047
38378B-6N-
4 GNR 2013-013 AB-CMBS .............oooe. | annnne 06/01/2023 13,844 | 13,847 e 13,84 [ [ B [ B e [ 13,844 [ e 04/16/2046 |1.A ........
38378B-6P-9| GNR 2013-013 AC-CMBS ......cccceeeeeiee | eeennne 06/01/2023 213,844 | 13,118 | 13,8071 | [ 43 s e 43 s [ 13,844 [ s [ 04/16/2046 [1.A ........
38378B-E2-1|GNR 2012-114 A-CMBS ..........cooeeeeees | annnnne 06/01/2023 |Paydown ................ feeeeeeiiniiinnnnnns [e.nnn.. 106,895 |.........106,895 |.........108,932 |......... 106,984 |........ooeeviis Jornvineneee (89) [eennvviiiiiiiiins e (B9 e | 106,895 | [ [, 01/16/2053 |1.A ........
38378B-H4-
4 GNR 2012-111A-CMBS ......ccoeeeeeieeee v 04/17/2023 [Paydown ...........cooe. feeeeiiiiiiiiiiinins [0nnnn. 49,458 [.......... 49,458 |[.......... 49,895 |.......... 49,417 | o B s o e 049,488 | e [ 09/16/2052 |1.A ........
38378B-M4-
8 GNR 2012-120 A- CMBS . .106/01/2023 02/16/2053
38378B-P7-8| GNR 2012-125 AB - CMBS .. 06/01/2023 02/16/2053
38378B-UK-
3 GNR 2012-070 AB-CMBS .......ccceeeeee [ennnes 06/01/2023 08/16/2052 [1.A ........
38378B-V9-7|GNR 2012-131 A-CMBS ..........cooeeeeees | annnnne 06/01/2023 02/16/2053 |1.A ........
38378B-WR-
6 GNR 2012-083 AC - CMBS .........ouvvvvnnn | evnnnns 06/01/2023 [Paydown ................ feeeeeiieiiiiininnns [l 7,630 o, 05/16/2045 |1.A ........
38378B-YV-
5 GNR 2012-085 AB-CMBS .................. | oeeene 06/01/2023 09/16/2052 |1.A ........
38378K-AX-
7 GNR 2013-032 AB-CMBS .............oooe. | annnne 06/01/2023 01/16/2042 |1.A ........
38378K-BG-
3 GNR 2013-030 AB-CMBS .............ooee. | annnnns 06/01/2023 09/16/2053 |1.A ........
38378K-PW-
3 GNR 2013-073 AC - CMBS .........evvvvnnnn | evnnnns 06/01/2023 12/16/2045 |1.A ........
38378K-Q9-
3 GNR 2013-118 A-CMBS ......ccoeeeieeeeee | aninnne 06/01/2023 03/16/2048 |1.A ........
38378K-QF-
9 GNR 2013-072 AB-CMBS ...............oe. | avenne 06/01/2023 05/16/2046 |1.A ........
38378K-RR-
2 GNR 2013-078 AF - CMBS .. 06/01/2023 03/16/2048
38378K-T4-1|GNR 2013-121 AB - CMBS .. 06/01/2023 08/16/2044
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38378K-TG-
4 GNR 2013-095 A-CMBS ......ccoeevveiien [ennnes 06/01/2023 | Paydown 04/16/2047 [1.A ........
38378K-TJ-8[ GNR 2013-095 AC - CMBS .........eevvvnnnn | evnnnne 06/01/2023 | Paydown 04/16/2047 |1.A ........
38378K-TS-
8 GNR 2013-083 AE-CMBS ..............ooe. | annnne 06/01/2023 | Paydown 09/16/2041
38378K-X5-3]| GNR 2013-139 AD - CMBS ......ccceevevien | eeennne 06/01/2023 | Paydown ... 02/16/2054
38378K-XW-
4 GNR 2013-105 A-CMBS ......ccooeevveiiin [ennns 06/01/2023 | Paydown 02/16/2037 [1.A ........
38378N-4A-
8 GNR 2014-070 A-CMBS ......ccooevveeeiin [ennnes 06/01/2023 | Paydown 03/16/2049 [1.A ........
38378N-EW-
9 GNR 2013-162 A-CMBS ......ccoeevveeien [ennnes 06/01/2023 | Paydown 09/16/2046 [1.A ........
38378N-UL-
5 GNR 2014-014 AV-CMBS ......cccceeeeee [ ennnes 06/01/2023 | Paydown 10/16/2044 (1.A ........
38378N-ZQ-
9 GNR 2014-031 AD - CMBS .........cooccuvee [ennns 06/01/2023 | Paydown 05/16/2052
38378X-5B-3[ GNR 2015-009 A - CMBS . ..106/01/2023 |Paydown ... 02/16/2049
38378X-5T-4| GNR 2015-005 A - CMBS . .106/01/2023 |Paydown ... 08/16/2042
38378X-X3-0{ GNR 2014-186 AP - CMBS .. 06/01/2023 | Paydown 04/16/2050
38379K-3N-
6 GNR 2015-169 AC - CMBS .........couvvnnen | evnnnne 06/01/2023 | Paydown 04/16/2056 |1.A ........
38379K-3V-8| GNR 2015-160 AB - CMBS .........ccccvveee | eeennne 06/01/2023 | Paydown 05/16/2048 [1.A ........
38379K-AQ-
1 GNR 2015-019 AE-CMBS ......ccccveeeeee [ ennis 06/01/2023 |Paydown .......cccccceee |oovvniinnneniiiins foeeiiinnns 2,936 [.ooooenns 2,936 |.cconennns 2,961 |...ccueens 2,944 | o [€5))] SR R [€5))] U 2,936 |ooeirieieeninn feeeniiii fs e 35 |07/16/2056 |[1.A ........
38379K-BM-
9 GNR 2015-023 DA-CMBS ..........ccccuvee [ennnes 06/01/2023 |Paydown ........cccccoee Jooevveennniiiiinns foevnnnns 25,857 |.......... 25,857 |.......... 25,460 |.......... 25,640 [..oooociiiiinenns i P2 4 S R P2 4 IO R 25,857 |oeoiceviieieeein feeiiiiiii s e 226 (05/16/2043 |1.A ........
38379K-GB-
8 GNR 2015-032 AH-CMBS ..........ccccvvee [ennnnes 06/01/2023 |Paydown .......cccccceee |ooviiiinnnnniiiins foeeiiinnns 4,593 |........... 4,593 |..ccoeens 4,661 |............ 4,595 | o (23] SR RN (7)) S I NI IR RO U R 48 [01/16/2047 |1.A ........
38379K-PM-
4 GNR 2015-067 AE-CMBS .......ccceeeeees [ennnes 06/01/2023 |Paydown .......ccccccoee |oovvvvinneeiiiiines |oeviennnn 4,061 il 4,061 |l 4,081 10/16/2056 [1.A ........
38379K-R9-
1 GNR 2015-125 AC-CMBS ..........ccccvvee [ennnnes 06/01/2023 |Paydown ........cccccoee |oovieeneiiiiiiines |00 22,125 |00l 22,125 |l 22,191 03/16/2045 [1.A ........
38379K-TT-
5 GNR 2015-093 AB - CMBS .. .106/01/2023 |Paydown ... 39,497 |... 01/16/2047
38379K-VJ-4[ GNR 2015-101 AB - CMBS 06/01/2023 | Paydown ... 10,114 07/16/2048
38379K-ZD-
3 GNR 2015-098 AB-CMBS .................. | aennee 06/01/2023 |Paydown .............oo. feeeeeeniiiiiiinnnnn [ 21,145 [l 21,145 [, 21,267 11/16/2043 |1.A ........
38379R-2A-
0 GNR 2017-127 AB-CMBS ...............oe. e 06/01/2023 |Paydown ................ feeeeeiiiiiiiiiiiins [nnnennn.6,906 |............. 6,906 |............ 6,789 02/16/2059 |1.A ........
38379R-3Y-
7 GNR 2017-135 AG-CMBS .........ccoeeeees | annnnne 06/01/2023 |Paydown ............coo. foeeeeieeiniinininns [ 17,547 [l 17,547 |, 17,223 08/16/2058 |1.A ........
38379R-GT-
4 GNR 2016-036 A-CMBS ........ccoeeeeeeees | annnnne 06/01/2023 |Paydown ................ feeeeeieeiiiiniiinns e 52,603 |.......... 52,603 |.......... 51,246 03/16/2057 |1.A ........
38379R-H3-
0 GNR 2017-100 A-CMBS ......ccceeeeeeeeees | annnnns 06/01/2023 |Paydown ................ feceeeeeeeiiinnnnnens [t 39,008 |.......... 39,008 |.......... 38,726 05/16/2056 |1.A ........
38379R-L4-3| GNR 2017-108 A- CMBS .........cccvvveeees | eeennne 06/01/2023 |Paydown .......ccccccoee |oovivveneniiiiiiens |oeveen 4,509 | 4,510 |, 4,454 08/16/2057 [1.A ........
38379R-MX-
8 GNR 2017-022 EA-CMBS ......ccccveeeeee [ ennnes 06/01/2023 |Paydown .......ccccccoee Joevnvvennnniiiinns oo 9,141 09141 08,937 | 9,041 | e 100 | e 100 | [ 914 [ | [ 95 |12/16/2057 [1.A ........
38379R-RX-
3 GNR 2017-054 AH-CMBS .........cooccvee [ennnes 06/01/2023 |Paydown ......cccceeeee oovcvieeeieiiiinnes oo 3,042 |00 3,042 )00 2,966 ). 2991 | e 51 i e 51 o e 3,042 o s e i, 33 112/16/2056 [1.A ........
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38379R-S9-
5 GNR 2017-106 AC - CMBS ..........ccccvvee [ennnnes 06/01/2023 |Paydown .......cccccceee |oevvnninnneniiiins [oeeiiinnns 3,631 [ooooienns 3,631 [eeeeennn. 3,582 |..ueeeenn. ISk I RO R 10 I R R 10 I R R 3,631 | [ s e 39 |04/16/2051 [1.A ........
38379R-VE-
0 GNR 2017-050 PT - CMBS .........ccooeeen [ennnees 06/01/2023 |Paydown .......cccccceee |ooviiiinnnnniiiins foeeiiinnns 4,774 |............ 4774 |l 4,806 |............ 4811 | o (1)) R (1)) RN N PO (O R R 48 [01/16/2057 |1.A ........
38379R-VW-
0 GNR 2017-076 AD - CMBS ..........ccccvee [ennnns 06/01/2023 | Paydown 02/16/2050 [1.A ........
38379R-WS-
8 GNR 2017-072 AE-CMBS ......cccceeeeees [ennnes 06/01/2023 | Paydown 06/16/2049 [1.A ........
38379R-YK-
3 GNR 2017-070 A-CMBS ......ccocevveeiien [ennnes 06/01/2023 | Paydown 10/16/2057 (1.A ........
38379U-2Q-
8 GNR 2016-178 DA-CMBS ..........ccccvee [ennnnes 06/01/2023 | Paydown 07/16/2049 [1.A ........
38379U-2R-
6 GNR 2016-178 EA-CMBS .......cccceeeeee [ ennnis 06/01/2023 | Paydown 08/16/2058 [1.A ........
38379U-6F-
8 GNR 2017-024 BC - CMBS ..........ccccvee [ennnns 06/01/2023 | Paydown 07/16/2050 [1.A ........
38379U-SP-
2 GNR 2016-064 CA-CMBS ...........cccvee [ennnnes 06/01/2023 | Paydown 03/16/2045 [1.A ........
38379U-TD-
8 GNR 2016-072 AD - CMBS ..........ccccuvee [ennnes 06/01/2023 | Paydown 01/16/2045 [1.A ........
38379U-TY-
2 GNR 2016-071 AE-CMBS ......cccceeeeeee [ennns 06/01/2023 | Paydown 10/16/2057 (1.A ........
38379U-V7-
8 GNR 2016-158 AB-CMBS .......cccceeeee [ ennnis 06/01/2023 | Paydown 09/16/2056 [1.A ........
38379U-V8-
6 GNR 2016-158 AC- CMBS ..........ccccuvee [ennnnes 06/01/2023 | Paydown 03/16/2057 [1.A ........
38379U-X7-
GNR 2016-152 DA - CMBS 06/01/2023 | Paydown 06/16/2049
38380J-5G-9| GNR 2018-088 AS - CMBS ..106/01/2023 |Paydown ... 06/16/2049
38380J-6L-7 | GNR 2018-086 V - CMBS . .106/01/2023 |Paydown ... 01/16/2034
38380J-AK-4[ GNR 2017-158 A - CMBS . 06/01/2023 | Paydown 06/16/2047
38380J-AS-7|GNR 2017-148 A - CMBS . 06/01/2023 | Paydown 04/16/2052
38380J-DF-2[ GNR 2017-168 A - CMBS . .106/01/2023 (Paydown ... 11/16/2057
38380J-ED-6| GNR 2017-169 AB - CMBS 06/01/2023 | Paydown 03/16/2050
38380J-GN-
2 GNR 2017-185 AD - CMBS 06/01/2023 | Paydown 04/16/2059
38380J-JY-5 [ GNR 2017-190 AE - CMBS 06/01/2023 |Paydown 08/16/2053
38380J-KT-4| GNR 2018-004 AB - CMBS 06/01/2023 | Paydown 10/16/2052
38380J-LM-8[ GNR 2018-002 AC - CMBS .. |06/01/2023 | Paydown 03/16/2059
38380J-LN-6| GNR 2018-002 AD - CMBS .. ..106/01/2023 |Paydown 03/16/2059
38380J-NA-2 GNR 2018-010 A - CMBS . .106/01/2023 (Paydown ... 02/16/2059
38380J-NB-0| GNR 2018-010 AB - CMBS .........ccccvveer | eeennne 06/01/2023 | Paydown 04/16/2060
38380J-NF-1| GNR 2018-003 AB - CMBS ........coccevevers | eerenee 06/01/2023 |Paydown 06/16/2050
38380J-NP-9|GNR 2018-016 A- CMBS .........cccvvveeees | eeennne 06/01/2023 | Paydown 03/16/2050
38380J-NQ-
7 GNR 2018-016 AB-CMBS .......ccceeeeee [ennnns 06/01/2023 | Paydown 06/16/2058 [1.A ........
38380J-NW-
4 GNR 2018-020 A-CMBS ......ccoeeveeiien [ennnnes 06/01/2023 | Paydown 09/16/2049 [1.A ........
38380J-PQ-
5 GNR 2018-023 AC-CMBS .........cooccvvee [unnes 06/01/2023 | Paydown 11/16/2059 [1.A ........
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38380J-Q7-6| GNR 2018-069 AE - CMBS 06/01/2023 | Paydown 09/16/2058
38380J-Q8-4| GNR 2018-069 AG - CMBS 06/01/2023 | Paydown 01/16/2059
38380J-QT-
8 GNR 2018-025 AE-CMBS ......ccccveeeeee [ennnnes 06/01/2023 | Paydown 04/16/2059
38380J-R6-7[ GNR 2018-073 CA - CMBS ........eevvnnnnen | evnnnne 06/01/2023 | Paydown 04/16/2049
38380J-U6-3| GNR 2018-073 AJ - CMBS ... 06/01/2023 | Paydown 08/16/2052
38380J-UB-2[ GNR 2018-035 A - CMBS ... ..106/01/2023 |Paydown 03/16/2060
38380J-XC-7|GNR 2018-045 A - CMBS ... ..106/01/2023 |Paydown 11/16/2048
38380J-XD-5( GNR 2018-045 AB - CMBS .106/01/2023 |Paydown ... 11/16/2048
38380J-YF-9| GNR 2018-052 AN - CMBS 06/01/2023 | Paydown ................ 10/16/2049
38380M-BX-
8 GNR 2018-098 A-CMBS ......ccoeeevveien [ennnnes 06/01/2023 |Paydown .......cccccceee |eviniinnneniiiins foeeiiinnns 3,654 |........... 3,654 |........... 3,647 ..o JCICT:E TN O R [ PO R, (2 PR RN 3,654 | e s e 49 [10/16/2050 |1.A ........
38380M-HU-
8 GNR 2018-109V-CMBS ......ccooeevveeien [ennns 06/01/2023 |Paydown ........cccccoee Jooevieennniiiiinns Jooinnnns 49,208 |.......... 49,208 |.......... 46,992 |.......... 48,764 |.oooiiiiiiieeen o 444 | e 444 | e 49,208 [..cooiiiiiiienns i [ foi 615 |11/16/2035 [1.A ........
38380M-MP-
3 GNR 2018-129 V-CMBS ......ccovvvveeiin [ennnns 06/01/2023 |Paydown .......ccccccoee Jooevienneniiiiinns Joevnnnns 24,500 |.......... 24,500 |.......... 23,083 |[.......... P2 N0 T U R 451 | [ 451 | [ 24,500 | feeiiiii s e 306 |07/16/2036 |1.A ........
38380M-WT-
4 GNR 2018-157 V-CMBS ......ccooevveeiin [ennes 06/01/2023 |Paydown ........cccccoee Jooevveennniiiiinns Joevnnnns 33,373 |[.......... 33,373 |.......... 33,128 |.......... 33,237 | [ I R LECTCTN R R 33,373 | feeeeiii s e 417 (05/16/2037 |1.A ........
38380N-2K-
4 GNR 2020-020 AE-CMBS .......ccoeeeeee [ennnnes 06/01/2023 |Paydown .......cccccceee |oovvnninnneniiiins foeeiiinnns 8,084 |........... 8,084 |........... 8,122 |...oeenen. < 0 A R FR (1)) R U (1)) R U 8,084 |..iiiiiiiiiin [ s [ 81101/16/2061 [1.A ........
38380N-CA-
5 GNR 2019-066 AB - CMBS ........cccceeeee [ennnns 06/01/2023 |Paydown .......cccccceee |oeviniinennniiiins foeeiiinnns 2,932 | 2,932 | 2,923 | 2,921 | o L ORI R L I OSP F 2,932 | e s e 37 |108/16/2060 [1.A ........
38380N-CS-
6 GNR 2019-080 A-CMBS ......ccoeevveiiin [ennns 06/01/2023 |Paydown .......ccccccoee |oeviniienneniiiins foeeiiinnns 6,594 |........... 6,594 |............ 6,643 |............ (ST T R R (X)) R U (X)) R U 6,594 | [ s [ 85 111/16/2060 [1.A ........
38380N-DA-
4 GNR 2019-076 AD - CMBS ..........ccccuvee [ennnns 06/01/2023 |Paydown .........cccccee |oevvveeeniiiiiines |oeeennn6,603 |t 6,603 | 6,624 |0 6,626 | e (28) | e (28) | [ 8,808 [ | [ [ 83 |11/16/2059 [1.A ........
38380N-HP-
7 GNR 2019-094 A-CMBS ......ccooeevveeien [ennnes 06/01/2023 |Paydown .......ccccccoee |ovnvvennnniiiinns foeveeennnn 4,681 | 4,681 |0 4,608 | 4,590 | e 92 | o092 | [ 4,881 [ | [ [ 49 [06/16/2061 |1.A ........
38380P-2Q-
6 GNR 2020-145 AC - CMBS .........cccccuvee [ ennnnes 06/01/2023 |Paydown .......ccccccoee |evnvvenneniiinnns |ooeeeeenn 17,273 | 17,273 | 17,273 | 17,273 | o i e i ot 17,278 [ s e i 83 |03/16/2063 [1.A ........
38380P-4A-9[ GNR 2020-128 AH - CMBS ........ccccccnee | vnnnns 06/01/2023 [Paydown ..........ccooee foeenininiiiiiiiiin [0 34,447 [0 34,447 [0 34161 034,200 | | 238 [ e 238 [ | 34447 | e [ o 215 110/16/2062 [1.A ........
38380R-2U-
3 GNR 2021-065 AB-CMBS .................. | oeeeee 06/01/2023 [Paydown ..........ccooe. feeeeiniiiiiiiiiiis [00iennnn 23,877 [oeeiei 23,877 [eeenn 23,970 [ 23,945 | i (B8) [ [t (B8) [ |0 28877 | [ [ [ 149 (03/16/2059 [1.A ........
38380R-2Y-
5 GNR 2021-065 AK-CMBS ................o. e 06/01/2023 [Paydown ...........cooe. feeeeiiiiiiiiiiiiins [nnnni 40,142 [...lll.. 40,142 |.......... 40,382 |.......... 40,338 |...coooerrriiiiis Joeneeeeen (196) [eeveeiiiiiiiiiens foiiccca (198) [ | 40,142 | [ feeriiiiiiiiiiiees [, 292 |112/16/2062 [1.A ........
38380R-3W-
8 GNR 2021-060 AH - CMBS ..........ovvvnen | avnnnns 06/01/2023 [Paydown ...........cooe. foeeeiiiiiiiiiiiis [0 22,641 [.oeellll 22,641 ...l 22,666 |.......... 22,658 | | (7)) [ et (A7) feis o0 22,641 | [ feeviiiiiiiiiiiees [, 165 [05/16/2063 [1.A ........
38380R-NT-
3 GNR 2021-017 B-CMBS ......ccceeeeeeeeee | annnnne 06/01/2023 [Paydown .............oe. feeeeiiiiiiiiiiiiiis [0, 35,946 |.......... 35,946 |.......... 36,034 |.......... 36,011 | Jonniieiecn (B5) [eeniiiiiiiiiiiins feiicccd (BB) [t |0 35,946 | [ [ [ 187 (01/16/2061 [1.A ........
38380R-PF-
1 GNR 2021-003 AG-CMBS .........coeeeeeee | annnnne 06/01/2023 |Paydown .............oe. feeeeiiiiiiiiniinnns [eeneen.. 49,834 [.......... 49,834 |[.......... 50,614 |.......... 50,505 |..cooooiiiiiiiins foeeeeeens [(SLAD) A R [(SL4)) A RN 49,834 [.eveiiiiiiiiiinn o e 312 |09/16/2062 |1.A ........
38380R-QM-
5 GNR 2021-010 AH - CMBS .........ovvvvnnen | evnnnne 06/01/2023 |Paydown ............ooo. feeeeeieiiiiininnnnn [ 34,191 [l 34,191 [, 34,261 |.......... 34,245 | e d (BA) [ o (BA) [ 3419 e [ [ e 178 [05/16/2063 [1.A ........
38380R-R3-
6 GNR 2021-061 AC - CMBS .........ouvvvnnnn | avnnnns 06/01/2023 |Paydown ................ 026,961 |oviiiinnn 26,927 [eeeevieiiiiiiiinn feiiee (B72) [ | d (B72) | [0 26,555 e [ e 222 |108/16/2063 [1.A ........
38380R-SF-
8 GNR 2021-005 AB-CMBS ...............oe. | avnnne 06/01/2023 |Paydown ................ feeeeeiiiiiiinininns [ 13,785 |l 13,785 ... 13,918 |.......... USRI TN R R (109) [eevvvnnnnnninnnnn foorieees (109) [eevvvvnnnnnninnnn fooriiiens 13,785 [eeviiiiiiiiiinnn o fooe 86 [01/16/2061 |1.A ........
38380R-SK-
7 GNR 2021-013 AD - CMBS ..........ceunneee | annnns 06/01/2023 |Paydown ................ ...39,722 |.......... 39,766 |...oovvvveeeinnne fovinnnn 187 oo | 187 | o 39,953 oiiiiiiiiiiiiiins o fo e 167 [03/16/2062 [1.A ........
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38380R-SL-
5 GNR 2021-013 AE-CMBS ......ccccveeeeee [ennnis 06/01/2023 |Paydown .......ccccccoee |ooeviveneniiiiinns foovnnnns 59,929 |[......... 59,929 |.......... 60,266 |.......... 60,190 |.ccvvreeeeeiiins fereeeene (22531 R (22531 R 59,929 |.ooiiiiiiiiiiis feeiii s e 312 |03/16/2062 |1.A ........
38380R-TB-
6 GNR 2021-012 AB-CMBS ......cccceeeeees [ennnes 06/01/2023 |Paydown .......cccccceee |oviivienniiiiiins foeeene 217,188 |......... 217,188 |......... 220,446 |......... 219,943 | s (2,755) [ceeeeeiiiiiines | (2,755) [ceeeeeiiiiiiens oo 217,188 oo foeeeiiiiiis s e 1,146 [03/16/2063 |1.A ........
38380R-TL-
4 GNR 2021-021 AD - CMBS .........cocccvnee [ennnes 06/01/2023 |Paydown ........cccccoee Jooevveennnniiiiinns Joevnnnns 28,133 |[.......... 28,133 |.......... 28,376 |.......... 28,328 [oooiiciiiiiieenn foniiees (195) |- vvvereeeiiinn feeeeeenne (195) |- vvveeeeeiinns feeeeeens 28,133 |ooeiiiieeiiiin feeeeiii s e 176 |06/16/2063 [1.A ........
38380R-UD-
0 GNR 2122 AJ-CMBS .......cccvvveveiiiiiins [ 06/01/2023 |Paydown ........cccccoee Jooevieennniiiiinns Jooinnnns 18,840 |.......... 18,840 |.......... 18,936 |.......... 18,914 [ | ()] R N (U)) R R RS- Z: O U P R RN 106 |05/16/2063 [1.A ........
38380R-US-
7 GNR 2021-033 AG-CMBS .......cccuveeeees [ennns 06/01/2023 |Paydown ........ccccccee |oovrvvienniiiiinns |00 23,059 |l 23,058 ...t 23,380 |ttt 23,360 [oecciiiieeieein foveeeeeen (B01) | e (B0 | o0 28,089 [ [ e 144 110/16/2062 [1.A ........
38380R-WS-
5 GNR 2021-038 AC-CMBS .........cccccvvee [ennnns 06/01/2023 |Paydown ........ccccccee Joevviveenniiiiines |00 97,695 |00ttt 97,695 ...t 96,978 | 97,110 [ [ 586 | o 586 | [ 97,895 [ [ e 407 (12/16/2062 |1.A ........
38380R-XE-
5 GNR 2021-036 AC - CMBS ..........ccccuvee [ennnnes 06/01/2023 | Paydown ................ 30,721 oo 30,734 | [ 84 s [ 84 L | 0,798 [ e [ o 148 103/16/2063 [1.A ........
38380R-XQ-
8 GNR 2021-028 AE-CMBS .......cccveeeeee [ennnnes 06/01/2023 | Paydown ................ 85,611 |.vvveen. 85,627 |eevveeiieiiinn fereeeeenees 118 | e 118 e | oeeeee 85,745 | i [ o 447 (01/16/2062 |1.A ........
38380R-Z6-
0 GNR 2021-063 DQ - CMBS ..........ccccevne [ ennnns 06/01/2023 | Paydown ................ 34,498 |.......... 34,520 |..ccoeeiiiiiiin foeeenen 108 | [ 108 s [eeeen 34,628 i e [ foee 216 (12/16/2056 |1.A ........
38380U-UL-
5 GNR 2018-017 MA - CMBS ..........ccccuve [ ennnns 06/01/2023 | Paydown ................ 10,130 [oeeeeeeen 10,129 [orviiiiiiiiiins | 228 [ e 223 [ s 10,351 | e s e 101 |05/16/2052 [1.A ........
38381D-2Y-
5 GNR 2021-166 AB-CMBS ........cccceeeees [ennns 06/01/2023 | Paydown ................ 35,742 | 35,740 | feeeiiiiiinnnn 9 s o9 s e 35,749 | L [ o 224 (02/16/2063 |1.A ........
38381D-3S-
7 GNR 2021-168 AC- CMBS ..........ccccuvee [ennnnes 06/01/2023 | Paydown ................ 36,647 |.......... 36,736 |ovveeiiniiinn feeeeen 451 | [ 48T i |t BT8T e s [ o 194 105/16/2063 [1.A ........
38381D-4R-
8 GNR 2021-178 AG-CMBS .......cccveeeee [ennns 06/01/2023 | Paydown ................ 36,268 |.......... 36,388 |...ceeeiiiiiiin feeeeneen 879 | [ 879 s |oeeeeen 37,067 e e [ foees 193 |10/16/2061 [1.A ........
38381D-5Q-
9 GNR 2021-180 AC- CMBS .........cccccuvee [ennnns 06/01/2023 | Paydown ................ 35,293 | 35,307 |eevviiiniiiinn feeeeen 1270 s e 121 s e 35,428 e e [ o 236 (01/16/2063 |1.A ........
38381D-6Q-
8 GNR 2021-189 EN-CMBS ..........ccccuvee [ennnns 06/01/2023 | Paydown ................ 35,224 |.......... 35,268 |.ocvveiiiiiiins feeeen 414 | [ 414 L [ 85,682 e e [ o 208 (08/16/2060 |1.A ........
38381D-7W-
4 GNR 2021-183 AB-CMBS .......ccceeeeee [ennns 06/01/2023 | Paydown ................ 39,840 |t 39,890 |oeiiiiiiiiiiiin foeeneen 279 | feeeeeeen 279 s [eeeeeen 40,189 [ Lo [ foieees 251 (01/16/2063 |1.A ........
38381D-A5-
9 GNR 2021-141 AE-CMBS ......cccceeeeees [ ennnes 06/01/2023 | Paydown ................ 026,586 |0t 26,586 |uviiiiiiiiiin feeiiiiii fis [ feeies [0 26,586 [ e [ foiee 166 |06/16/2063 [1.A ........
38381D-AD-
2 GNR 2021-070 AD - CMBS .........cocccvvee [ennnnes 06/01/2023 | Paydown ................ 20,477 |ceeieeeen 20,494 oo Joien 188 [ o 158 | [0 20,853 [ | e 129 | 11/16/2062 [1.A ........
38381D-AH-
3 GNR 2021-070 AL - CMBS .......ccovveveeees [ ennns 06/01/2023 | Paydown ................ 24,984 |.... 24,967 | [ (178) [ [t (178) e [oeeeeeen 24783 [ o [ foieeins 181 [11/16/2062 [1.A ........
38381D-B6-
6 GNR 2021-150 AC - CMBS .........cccccvvee [ennnnes 06/01/2023 | Paydown ................ 25,702 [oeieeeeen 25,724 oo o 116 [ o 116 | [0 25,840 [ | e 151 105/16/2063 [1.A ........
38381D-F4-
7 GNR 2021-147 EN-CMBS ..........ccccvee [ ennnes 06/01/2023 | Paydown ................ 27,947 |oiieeeen 27,949 o fen 28 [ fo it 28 | [ 27,971 [ e e 163 |09/16/2059 [1.A ........
38381D-FH-
8 GNR 2021-084 EH-CMBS ..........ccccvee [ennnnes 06/01/2023 | Paydown ................ 69,727 | 69,694 |oeiiiiiiiiiiin feeee (101 | oo (10 e | 89,593 [ e [ foieeies 479 (07/16/2060 |1.A ........
38381D-GA-
2 GNR 2021-085 AD - CMBS ..........ccccuvee [ennnnes 06/01/2023 | Paydown ................ 22,712 [ciiieeeen 22,745 [ e 156 [ o n 156 | [0 22,901 [ | e 143 103/16/2063 [1.A ........
38381D-J5-0[ GNR 2021-147 KH - CMBS ........ccccccnee | vnnnns 06/01/2023 |Paydown ................ o 46,153 [ 46,228 o feinennn 39T L 0397 e [ 468,619 s e e 243 109/16/2059 [1.A ........
38381D-JE-1|GNR 2021-090 AC - CMBS .......ccceeeeeiee | eeennne 06/01/2023 | Paydown ................ 37,395 | 37,346 | [t (236) [ [ (286) [ [ BT e s [ o 247 (02/16/2056 |1.A ........
38381D-KW-
9 GNR 2021-113 AE-CMBS ......cccoeeeeeees [nnnes 06/01/2023 |Paydown ................ .. 27,256 |.......... 27,338 | foeenn 289 s oo 289 i o 27,627 | e | foieeiieiii, 150 |07/16/2062 |1.A ........
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38381D-LD-
0 GNR 2021-106 AD - CMBS ..........ccccuvee [ennnnes 06/01/2023 |Paydown .........cc.cce. |oevveeeeeiiiiiees 000002 30,336 |.......... 30,336 |.......... 30,524 |.......... 30,509 |ccvviiiiiiiins [ [Qr£<))] EAATUR [Qr£<))] EAAU 30,336 |..oocevieeiieiin feeeeiiiiiies s e 222 (09/16/2062 |1.A ........
38381D-M7-
2 GNR 2021-144 AC - CMBS ..........ccccuvee [ennnes 06/01/2023 |Paydown ........ccccccee |oevveeeeiiiiiiees |00 25,657 |l 25,557 ...l 25,240 |.......... 25,270 [oooiiiiiiiinenn o <1 0 O R <1 ) O R 25,557 |oeoiiiieiieein feeiiiiii s e 133 103/16/2063 [1.A ........
38381D-MJ-
6 GNR 2021-110 AH-CMBS ..........coccuvee [ ennnes 06/01/2023 |Paydown .........cc.cce. |oeevveereiiiiiiiees |00 33,851 |iiiilll. 33,851 |l 33,916 |..ovveen. 33,899 | [ (A8) | [ (48) [ [ 33,851 [ e [ o, 247 (11/16/2063 |1.A ........
38381D-NR-
7 GNR 2021-108 DH-CMBS .......ccccveeeees [ennnns 06/01/2023 |Paydown ........cccccoee |ovvvveeeeiiiiinens |0 38,641 |oiiilll. 38,641 |l 38,810 |.cevvveen 38,770 |eeiieiiiiiin fereeeeeeee (128) | feeeeeeeeee (128) [ [ 38,641 [ o [ o 265 (12/16/2056 |1.A ........
38381D-Q7-
8 GNR 2021-148 AD - CMBS .........cccccuvee [ennnnes 06/01/2023 |Paydown ........cccccoee |oovveeeeeiiiiiees |0 14,936 |l 14,936 ..l 15,118 [oeiiii i 15,087 [oveeieiiiiiiies |eeeieee (151 e s (151 e s 14,936 | [ s e 109 | 10/16/2063 [1.A ........
..... 38381D-
Qw-3 GNR 2021-112 AB-CMBS ......ccccveeeeees [ennnes 06/01/2023 | Paydown 15,704 | 15,748 | [ (B10) [ [t (B10) [ [ 15,438 | o [ foiees 130 | 10/16/2063 [1.A ........
38381D-RC-
6 GNR 2021-101 AD - CMBS .........coeccuvee [ennnns 06/01/2023 |Paydown ........cccccee |ovvvveneeiiiiinns |00 64,252 ...l 64,252 |l 63,874 |.......... 63,931 | fen 8271 s [ 327 s [ 84,252 | L [ o 402 (11/16/2062 |1.A ........
38381D-ST-
8 GNR 2021-126 AG-CMBS .......cccuveeeee [ennnns 06/01/2023 |Paydown ........cccccoee |ovvveeeeeiiiiiiees |00 25,827 |, 25,827 ..l 25,637 |.......... 25,663 [...oocciiiiienns i LG TN R LGN R 25,827 |oooiiviieeeeein feeeiiiiii s e 145 102/16/2063 [1.A ........
38381D-T2-
6 GNR 2021-164 AH-CMBS ...........cccovee [ ennnnes 06/01/2023 |Paydown .........cc.cce. |oeveeeeeiiiiiiiees |00 33,001 |l 33,001 e 32,882 |......... 32,897 |cciiiiieiiiinn [ L0730 U R 104 |iiins [ 33,0071 |ooiiiieiniiin [ s e 206 (10/16/2063 |1.A ........
38381D-UD-
0 GNR 2021-124 AC-CMBS .........cccccvvee [ennnes 06/01/2023 |Paydown .........ccccee |oevveeeeeiiiiiees |00 38,116 |l 38,116 |l 38,104 |.......... 1< 210122 R A [ SR R 14 [ | 38,116 |.oooeevieeieiis feeiiiiiiies s e 239 (12/16/2061 |1.A ........
38381D-UW-
8 GNR 2021-134 EN-CMBS ..........ccccvee [ennnnes 06/01/2023 |Paydown .........cc.ce. |oeevieeeeeiiiiiees |0eeee.. 18,600 ... 18,600 |.......... 18,508 |.......... 18,515 [ovviiiiiiiiiies | <170 IO RO <170 IO R 18,600 [ooveiiiiiiiines fovrenieeiiiiins feeeeeiiiieeeen fovieieiinns 109 |03/16/2060 [1.A ........
38381D-WF-
3 GNR 2021-133 AB-CMBS ......ccccveeeeee [ennnies 06/01/2023 |Paydown .........c..ce. |oevieeeeeiiiiiees |00 30,960 |.......... 30,960 |.......... 31,246 |.......... 31,200 |oceveiineeiiins fereeeene [2Z0) ) R [2Z0) | R 30,960 |..ooeviiiiiiiin fereiiiiiiiis s e 226 (09/16/2062 |1.A ........
38381D-X9-
6 GNR 2021-169 EN - CMBS ..........ccccvee [ennnns 06/01/2023 |Paydown .........ccccee |oecvveeeeiiiiiiees |00 36,631 |l 36,631 |l 36,468 |.......... 36,491 |ociiiieiiiiin [ IO U R IO R R 36,631 |.ooiiveieieieis feeeiiiiii s e 214 (03/16/2060 |1.A ........
38381D-XC-
9 GNR 2021-120 A-CMBS ......ccocevveeiiin [ s 06/01/2023 |Paydown .........ccccee |oevieeeeeiiiinnns |0eee... 34,988 |.......... 34,988 |.......... 35,043 01/16/2062 [1.A ........
38381D-XG-
0 GNR 2021-120 AE-CMBS ......ccccvveeeees [ennnes 06/01/2023 |Paydown .........ccccee |ovvveeeeeiiiiiees |00eee. 24,006 |.......... 24,006 |.......... 24114 11/16/2062 (1.A ........
38381D-YF-
1 GNR 2021-132 AD - CMBS .........cocccvvee [ennnnes 06/01/2023 |Paydown ........cccccoee |ovvveeneiiiciiees |00 49,560 |.......... 49,560 |.......... 49,363 04/16/2063 [1.A ........
38381D-ZG-
8 GNR 2021-128 A-CMBS ......ccoceevveeiin [ennnes 06/01/2023 | Paydown ... 46,450 02/16/2051 [1.A ........
38381E-AH-
1 GNR 2021-181 AC-CMBS .........cccccvvee [ennnes 06/01/2023 |Paydown .........cc.ce. |oecvieeeeiiiiiiens |00 33,083 ...l 33,033 ... 33,001 01/16/2063 [1.A ........
38381H-R7-
8 GNR 2023-010 AC-CMBS .........cocccuvee [ennnns 06/01/2023 | Paydown .. 12,930 10/16/2064
38381T-TF-2[ GNR 2019-044 EJ - CMO/RMBS ........... | ....... 06/01/2023 | Paydown ... 65,673 04/20/2049
38381V-PX-
2 GNR 2019-065 WC - CMO/RMBS ......... | ....... 06/01/2023 |Paydown ................ feeeeeiiiiiiiniiinns [oennen.. 64,365 |.......... 64,365 |.......... 63,400 03/20/2049 |1.A ........
38381Y-Y9-9| GNR 2019-112 NC - CMO/RMBS .......... | ....... 06/01/2023 |Paydown .......ccccccoee |oovivvennniiiiiinns oeeeennn6,913 |, 6,913 |l 7,002 09/20/2049 [1.A ........
38382C-Z4-
6 GNR 2020-016 BM - CMO/RMBS .......... [....... 06/01/2023 |Paydown .........cccccee |ovvveeeeeiiiiiens |oeennnn. 14,568 |.oeeiill. 14,568 |.......... 14,814 02/20/2050 [1.A ........
38383C-T3-
4 GNR 2021-186 AD - CMBS ..........ccccuvee [ennnnes 06/01/2023 |Paydown .........cccce. |oecvveeeeiiiiiines |00 38,052 |l 38,052 ...l 37,710 05/16/2063 [1.A ........
UNITED STATES INTERNATIONAL
690353-3T-2| DEVELOPMENT .......coooviiiiiiiiiiiiiiienes | oo 04/05/2023 |Paydown ........cccccoee |ovvieenniiiiiiiens |00 42,220 | 42,220 . 42,220 10/05/2034 (1.A ........
UNITED STATES INTERNATIONAL
690353-4C-8| DEVELOPMENT .. 06/20/2023 | Paydown ..153,026 09/30/2032 |1.A ........
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UNITED STATES INTERNATIONAL
690353-4V-6| DEVELOPMENT ........ooooviiiiiniiiiiiiienes | oo 06/15/2023 |Paydown .......cccccceee |oovivvinnneniiiins foeeene 113,600 |......... 113,600 |......... 134,524 |......... 131,960 [oeeevveiiiiienns | [QR:RCIS{0)) SR R (18,360) [c.eeeeeivreenns | 118,600 [oooeiiiiiiiiiins foriinieeiiins [ o, 2,039 |06/15/2035 [1.A ........
US INTERNATIONAL DEVELOPMENT
690353-5U-7| FINANCE COR .......ocovviiiiiiiiiiciiiiiieees | oo 04/15/2023 |Paydown .......ccccccoee Joonvieeneniiiiinns foeinnnns 48,287 |.......... 48,287 |.......... 56,256 |.......... 55,459 |.cviiiiiiiiiins oo (7AT2) [eeeeeiiiiiiiees | (TAT2) [eeeeeeiiiiiiins | 48,287 [oveveeeiiiiienns i e o 770 |07/15/2038 |1.A ........
UNITED STATES INTERNATIONAL
690353-6B-8| DEVELOPMENT .......ccoooiiiiiiiiiiiiiiienns | oo 04/05/2023 |Paydown ........cccccoee Jooenveeneniiiiiinns foennnnns 42,220 |.......... 42,220 |.......... 42,220 |.......... 42,220 [oooiiiiiiiieenn o e e s e 42,220 [oeeoiiiiiiiienns i e foie 621 |10/05/2034 [1.A ........
UNITED STATES INTERNATIONAL Redemption @ 100.00
690353-7E-1| DEVELOPMENT .......coooviiiiiiiiiiiiiiienes | oo 04/17/2023 | .eeeeiiiieeeeiiiieeeees i oo 80,478 |.......... 80,478 |.......... 81,437 |.......... 81,299 |.cvviiiiiiiins oo (1<) RS U (1)) R R 81,286 |...cccvvveeineis foreenenne (808)|.......... [CS1015))] R 921 |07/15/2038 |1.A ........
690353-XM- | US INTERNATIONAL DEVELOPMENT
4 FINANCE COR .....ccvvviiiiiiiiiiieicccciiies [ eeeees 06/15/2023 |Paydown .......ccccccoee Joevvnveniniiiiinns | 14,286 | 14,286 | 14779 | 14,509 i Lo n (228) | foi e (228) | o 14,286 [ [ e 256 (12/15/2030 |1.A ........
690353-XN- [US INTERNATIONAL DEVELOPMENT
FINANCE COR .....ccvvviiiiiiiiiiieicccciiies [ eeeees 06/15/2023 |Paydown ........ccccccee |oovvvvieiniiiiinns |00 51,469 |oiiil. 51,469 |l 58,294 |.......... 56,952 |..ooicieiienin [n(5,483) | [ (5,483) | [0 51,469 [ [ e 911 |12/15/2030 |1.A ........
UNITED STATES INTERNATIONAL
690353-YF-8| DEVELOPMENT .......ccooviiiiiiiiiiiiiiienns | oo 06/15/2023 |Paydown .......ccccccoee |ovevvveeeeiiiiiinns oo 74,627 |l 74,627 ... 84,183 |t 82,503 | o d(7,876) | [ d(7,876) | [t 74,827 i i [ o 1,257 (12/15/2030 |1.A ........
UNITED STATES INTERNATIONAL
690355-BA-9| DEVELOPMENT .......coooviiiiiiiiiiiiiiiienes | oo 06/15/2023 |Paydown .......cccccccee Joovviiieiniiiiines |00 46,248 |00 46,248 |.......... 50,363 |.......... 49,914 | [ni(8,866) | [ i(B,666) | [ 48,248 [ [ e 134 111/20/2037 [1.A ........
831628-DH-
2 SBA 100104 - RMBS .......ccovvvieeiiiiiienn [ 06/15/2023 |Paydown .........ccccoee |oevvvvenneiiiiinns | 2,885 |0 2,885 | 2,979 | 2,950 | et (B5) | et (B8) | [0 2,885 [ | [ 59 |12/25/2038 [1.A ........
83162C-H2-
2 SBAP 2020-20 JA-ABS ......cccoeeiiiiiins [ 04/01/2023 |Paydown .......ccccccoee Jooviinennnniiiinns 00000 36,249 |0l 36,249 |l 36,249 |0 36,249 [ o e e i [0 86,249 [ [ e 201 (10/01/2040 |1.A ........
83162C-H5-
5 SBAP 2020-20 KK - ABS .......coccvveeveeens [ ennnes 05/01/2023 |Paydown .......ccccccoee Joevvvneeneniiiiinns |oeeeeeenn 76,472 |oeiicets 76,472 | 76,472 | TBAT2 i e i fo i [ 78,472 [ | o 401 (11/01/2040 |1.A ........
83162C-H8-
9 SBAP 2020-25 L L-ABS ........cooccuiieeees [ennins 06/01/2023 |Paydown ........cccccee |ovvvveneniiiiinns |00 192,816 ... 192,816 |00t 192,816 |t 192,816 |oiiiiiiiciiin o s e s ot 192,816 [ i [ o, 1,202 (12/01/2045 |1.A ........
83162C-K5-
1 SBAP 2021-25E E-ABS ......cccooevviiiien [ 05/01/2023 |Paydown .......ccccccoee |ooviviienninniiins foeeene 111,829 |........ 111,829 |......... 111,829 [oveen 111,829 [ | o e o e 111,829 | e s [ 860 |05/01/2046 |1.A ........
83162C-NG-
4 SBAP 2003-20 JA-ABS ......ccceeeeiiiiins [ 04/01/2023 |Paydown .......cccccceee |oeviiiinnneniiiins foeeiiinnns 9,073 [oeeiinnns 9,073 [eeeennne 9,061 [oovveeeeennn 9,072 oiiiiiiiiiiiins [ forieeeeeiiiins [ Lo e 9,073 [ o e foies 223 (10/01/2023 |1.A ........
83162C-P5-
6 SBAP 2022-25 EE-ABS .......ccccvvieieeens e 05/01/2023 |Paydown .......ccccccoee |oevivvieneeiiiinnns |00 123,426 |......... 123,426 |......... 123,426 |......... 123,426 [..eeeveeiiinnnns |ooeiiiiiennenns foveiiiiiis i e 123,426 | e s e 2,525 |05/01/2047 [1.A ........
83162C-R6-
2 SBAP 2022-25 L A-ABS .......ooovviiieeen [t 06/01/2023 |Paydown ........ccccccee |oevvieereiiiiiiees |0 61,757 il 61,757 |l 61,757 | 1,757 | [ i [ foieiniciiiiins o 81757 [ i [ o, 1,373 [12/01/2047 |1.A ........
83162C-RS-
4 SBAP 2008-20D A-ABS ........coccvvieeeees [ennnns 04/01/2023 |Paydown ........cccccoee |ovvveeeeeiiiiiees | 19,110 |l 19,110 |l 19,874 oo 19,302 [oeveieeiiiiiens | (193) e e (193) s e 19,110 | e s e 513 |04/01/2028 [1.A ........
83162C-SD-
6 SBAP 2008-20K A-ABS .......ccooovviiinen [ennnes 05/01/2023 |Paydown .........ccccee |oevveeneeiiiiiees | 18,163 |l 18,163 | 18,163 [ooeeeeien 18,164 [oeeeieiiiiiins | @) e e (@) e e 18,183 | [ s e 615 |11/01/2028 [1.A ........
83162C-SL-
8 SBAP 2009-20D A -ABS .......coocvviieeees [ s 04/01/2023 |Paydown .........ccccee |ovcvieeeeeiiiiiens |00 50,947 |l 50,947 ...l 51,870 oo 51,271 |oeiiiiiiiiiin [ (324) | feeeeeeeeee (324) [ [ 50,947 [ i [ o 1,098 [04/01/2029 |1.A ........
83162C-SP-
9 SBAP 2009-20 F A-ABS ......cceevveiiinns [ 06/01/2023 |Paydown ........cccccoee fovvveeneniiiinens oo 11,213 | 11,213 il 11,218 [oeiii i 11,209 [ |4 e 4 e e 11213 | e s [ 278 (06/01/2029 |1.A ........
83162C-SV-
6 SBAP 2009-20J A-ABS ........cccvieieiiinn [ 04/01/2023 | Paydown ................ 023,163 [ 22,712 s e (196) [ [t (196) [ [oeeeeeein 22,516 [ o [ fovieeniiinns 441 (10/01/2029 |1.A ........
83162C-SY-
0 SBAP 2009-20L A-ABS ......ccceevviiiiiiins [ 06/01/2023 |Paydown ........cccccoee |ovvieeneiiiiiiees | 76,116 |l 76,116 |l 76,116 |ceveeee 76,072 |oeiiiiiiciiiis fereeieeiienn 85 s e85 s et 76,116 [ o [ o 1,541 [12/01/2029 |1.A ........
83162C-TE-
3 SBAP 1020D A-ABS ......cccvvvieeiiiiieen [ 04/01/2023 | Paydown ................ +..52,085 |00ttt 52,005 |oeeviiiiiiiiinn feveieiinnn 80 i feeeeiiinn 80 [ [ 52,035 [ e [ o 1,134 [04/01/2030 |1.A ........
83162C-TG-
8 SBAP 2010-20 EA-ABS ......coocviieeeeens [ 05/01/2023 |Paydown .......ccccccoee |oevivvienneniiinnns |0 128,425 |.........128,425 |......... 129,514 |.........125,623 [.oeeeeeiiiiiinn [o0eeeeen 2,802 [ 2,802 [ 128,425 | [ s e 2,639 |05/01/2030 |[1.A ........
83162C-TH-
6 SBAP 2010-20F A-ABS ........ccccevveeeeee [ennes 06/01/2023 |Paydown ......cccceeeeee ooviveneeeiiiinnes |onn. 114,102 .........114,102 ... 114,102 |.........114,080 f..ooeeeeiiiinns Jovevvieeeeee 73 [ Jovvviieeee e 73 o o 114,102 | e o o, 2,214 106/01/2030 [1.A ........




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE D - PART 4

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

8'G03

1 2 3 4 5 6 7 8 10 Change In Book/Adjusted Carrying Value 16 17 18 20 21 22
11 12 13 15 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment /Adjusted [ Value at Gain Gain Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- Carrying Disposal | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized Value Date Disposal | Disposal Year Date Symbol
83162C-TP-
8 SBAP 2010-20J A-ABS .......ooccvvieieeeien [ 04/01/2023 |Paydown .......cccccccee Joevvivenneniiiines |00 53,817 |l 83,817 |1t 53,817 |1en 83,816 oo o T i foid T i [0 83,817 [ i e 837 |10/01/2030 |1.A ........
83162C-UA-
9 SBAP 2011-20E A-ABS ......ccooeviiiiies [ 05/01/2023 |Paydown .........ccccce. |oeevveeeeeiiiiines |000een. 87,358 |l 87,358 |.......... 89,130 |...eeet. 87,928 |oiiiiiiiiiiin et n (B70) | [t (B70) | [eeeeeeeeee 87,388 [ i [ o 1,655 [05/01/2031 |1.A ........
83162C-UH-
4 SBAP 2011-20J A-ABS .......ooccvviineeiin [ 04/01/2023 |Paydown ..........c..ce. |oecvveeeeeiiinines |-0.... 580,347 |.........580,347 |.........582,093 |.........580,224 |.....ccccooeriien o 122 | [ 122 s [0t880,347 e s [ o 8,009 |10/01/2031 [1.A........
83162C-UL-
5 SBAP 2011-20L A-ABS ......cceevviiiinins [ 06/01/2023 |Paydown .........ccccee |oovvvveneeiiiiinns |o00een 127,563 ... 127,563 |......... 127,563 | 127,491 | ol 72 s et 72 s [t 127,863 o o [ o, 1,831 [12/01/2031 |1.A ........
83162C-US-
0 SBAP 2012-20DA-ABS .......oovvvvieeeees [ 04/01/2023 |Paydown .........cccccee |oevcivvenneeiiiines |00 30,453 |l 30,453 |.......... 30,453 |.......... 30,403 |..ooociiiininin i 49 | i 49 | [0 80,453 [ [ e 407 (04/01/2032 |1.A ........
83162C-UU-
5 SBAP 2012-20E A-ABS ......cccoeeviiiiien [ 05/01/2023 |Paydown .........ccccce. |oecvveeeeiiiiiinns |00 105,612 ]........105,512 |......... 105,512 |......... 105,438 |..oceveieieniin foeeicctd 75 | [t 75 s [eead 105,512 [ i [ o, 1,256 [05/01/2032 |1.A ........
83164K-XU-
2 SBA 508791 -RMBS .......ccvvveieiiiiienn [ 06/01/2023 |Paydown .......ccccccoee Joevrvvenneiiiiiens oo 3,229 | 3,229 | 3,427 | 3413 | e (184) | e (184) | [0 8,229 [ [ [ [ 95 |04/25/2035 [1.A ........
90376P-AD- | UNITED STATES INTERNATIONAL
DEVELOPMENT .....ccoviiiiiiiiiiinicciiiins [ eeeees 04/15/2023 |Paydown .........ccccce. |oeceveeeeeiiiiines |0nee. 136,804 |.........136,804 |.........143,362 |......... 141,911 | [eeeeecd(B5107) | [ i(B,107) [ [ 136,804 [ o [ o, 1,224 (10/15/2029 |1.A ........
UNITED STATES INTERNATIONAL
90376P-CJ-8| DEVELOPMENT .......ccoovviiiiiiiiiiiiiiienns | oo 06/15/2023 |Paydown ........cccccoee Jooevveenneiiiiiinns foonnnnns 80,934 80,934 |......... 80,842 |.......... 80,848 |...uvveeiiiiiins [ LI ORI KPP : 1< ) IR R 80,934 | [ s [ (93)[11/20/2037 [1.A ........
90376P-CV- |UNITED STATES INTERNATIONAL
1 DEVELOPMENT .....ccoeviiiiiiiiiiiiiiiiiins | eeeees 04/05/2023 |Paydown ......ccccoeeee ooieeeeiiiiiiiines |ovinnns 68,730 68,730 |.......... 68,730 |.......... 68,730 |.ccvevieeiiiine feoveiiiiiiiiinees foveeeieiiiiiies | foveiiiiiiiiens |, 68,730 |..oooeveeeeiiie Lo v o 660 |10/05/2034 [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 9,167,327 9,167,328 9,280,524 (125,319) 9,168,135 (808) 99,302 XXX XXX
DEAN WITTER
373384-R9-9| GEORGIA ST ... | e 06/13/2023 [REYNOLDS ............ [oeeeeeeeinininnnns 2,008,120 2,000,000 2,028,819 [o.eevvvinniiinnnn s (11,988)[-eeveneiii [ (11,988) | 2,016,831 [oeeevveeeeiiinnns fornnnne @711 [ (8711 | 69,778 |02/01/2026 |1.AFE
57582R-FF- | MASSACHUSETTS (COMMONWEALTH
8 OF) wiiees | i 04/26/2023 [Merrill Lynch ........... [eeeeeeeeiiiennnnnn. 1,984,000 2,000,000 2,027,635 [...ovviiniiiinnnn e (3,233) [cevveennnnnnnnnnn [eeeennn(3,233) |l 2,024,401 [oeeveeiiinnnnnns (40,401)]|......(40,401)|.......... 39,500 |09/01/2027 |1.B FE ...
FIRST CLEARING
658256-X3-1|NORTH CAROLINA ST ... |annnnne 06/20/2023 [ CORPORATION ...... [ccceeeeeiiinnnnnnns 1,988,000 2,000,000 2,027,898 |....ovvvrrininnnn fooeeenn (5,329) [cevvvvvnnennnnnnn [oreennn(5,329) |l 2,022,568 |[.....cevvvennnnnn (34,568)]|......(34,568) |.......... 33,500 |06/01/2027 |[1.AFE ...
76222R-SX- [RHODE ISLAND ST & PROVIDENCE RBC Dain Rauscher
1 PLANTATIONS ... [ 05/24/2023 [(US) .cooeevveiieiiiiiiiiins e 2,028,140 2,000,000 2,062,852 |....ovvvviinnnnnn foreeens (9,432) [cevvvvvvniniinnnn [eeenn(9,432) |l 2,053,420 [...eevvevrnnnnnns (25,280)]|......(25,280) |.......... 65,556 |08/01/2025 |1.C FE ...
SIEBERT,
93974D-GK- BRANFORD, SHANK
8 WASHINGTON ST ..o [ 05/17/2023 |& CO ....ovvvveeiiiiianns 07/01/2026 [1.B FE ...
97705L-2U-0[ WISCONSIN ST ....oovniiiiiiiiiiiiiininnns | vvenns 05/01/2023 |Call @ 100.00 .. 05/01/2024 |1.B FE ...
97705L-3L-9 |WISCONSIN ST ...coooiiiiiiiieiiiiiiiieeeie | oo 05/01/2023 | Call @ 100.00 .. 05/01/2025 [1.B FE ...
97705M-AU- FIRST CLEARING
9 WISCONSIN ST ...cvveeiiiiiiiiiiiiceiciies [ 05/31/2023 | CORPORATION ...... |.ccccveeiiiiinnnnes 2,015,120 2,000,000 2,039,935 |..cooeeiiiiiiins foeenns (12,409)[c.eeeeeiicnnnnns |0 (12,409) [ 2,027,525 |.cuveeeiinnnnes (12,405)|......(12,405)|.......... 46,889 |05/01/2026 [1.B FE ...
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 14,538,020 14,500,000 14,730,597 (61,424) 14,669,173 (131,153) 380,889 XXX XXX
03588H-EL-
6 ANNE ARUNDEL COUNTY ... [ oenns 05/30/2023 [Call @ 100.00 ......... [oceeeeeeeennnnnnns 1,270,000 1,273,215 [ oo (3,215) [cevvverieiniiinnn [eeeennn(3,215) | 1,270,000 04/01/2025 |1.AFE ...
088281-NM-
8 BEXAR CNTY TEX ...covvvviiiiiiiiiiiiiiiiiens [ 06/15/2023 [Call @ 100.00 ......... [occeereereennnnnnns 1,165,000 1,168,726 1,165,000 06/15/2025 |1.AFE ...
139078-CD-
9 CANYONS SCHDISTUTAH ..........ooeee | 06/15/2023 [Call @ 100.00 ......... [oceeeeereenennnnnne 1,500,000 1,501,671 1,500,000 06/15/2025 |1.AFE ...
CARROLLTON TEX FMRS BRH INDPT
145628-E4-1|SCHDIST ......ovvviiiiniiiinnnnnee R IR 06/07/2023 |Call @ 100.00 .. 585,000 |.........585,000 |.........642,494 |......... 585,826 |.. 585,000 02/15/2024 |1.AFE ...
166393-4Y-1| CHESTERFIELD CNTY VA .....ooiiiiiiies | eeeenn 04/04/2023 | Merrill Lynch . .2,013,460 2,027,102 |.. .2,023,606 |. ... 45,833 101/01/2026 (1.AFE ...
SIEBERT,
BRANFORD, SHANK
235308-VF-7| DALLAS TEX INDPT SCH DIST ............ | cvveee 04/19/2023 [& CO ....evvvvvrviiirnienns ferviniiiiiiiiininnn, 2,022,340 2,000,000 2,039,207 |..eevvvennrinnnnn foeeeenn (7A70) [eeveeeeeinninnnns foeeeeend(7A70) | 2,032,037 [eeeveveiniiinnns fonnnne (9,697)|........(9,697)|.......... 54,667 |08/15/2026 [1.AFE ...
250325-SG- [DESCHUTES CNTY ORE
3 ADMINISTRATIVE SCHDI ....cccvvvveeiennne [ oo 06/15/2023 [Call @ 100.00 ......... |occceeveennnnnnnnes 1,400,000 1,400,000 1,411,021 [ o (11,021) [ oo (11,021) | 1,400,000 |[.....eevveennnnnn fooviiiiiiiiiiiins fooveiiiiiis o 35,000 |06/15/2025 |1.B FE ...
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30382A-CJ-9[ FAIRFAX CNTY VA 04/25/2023 |Merrill Lynch ........... e 1...1,991,500 ......2,000,000 |......2,128,860 |...... 2,024,793 |.. .(4,441)]... 1.AFE ...
30749L-JH-0|FARGO N D PUB SCHDIST NO 1 . .105/01/2023 |Maturity @ 100.00 ... 1,265,000 |.. 1.DFE...
353172-4L-0 [ FRANKLIN CNTY OHIO 06/01/2023 |Call @ 100.00 ......... e ....1,005,000 |...... 1,005,000 |.........995,463 |...... 1,003,151 1.AFE ...
426362-MA-
4 HENRY CNTY GASCHDIST .........ooee. [ eeennn 06/27/2023 |Unknown ........cccceeee foceiinniniiiinnnens [...... 618,576 |.........585,000 |.........688,323 |......... 623,670 1.BFE...
483270-DW-
1 KALAMAZOO MICH PUB SCHS ........... [.ooees 05/01/2023 |Call @ 100.00 ......... [....cccceuueeeeeee |.....1,600,000 |...... 1,600,000 |......1,665,536 |...... 1,602,602 1.EFE...
510390-WF-
0 LAKE OSWEGO ORE ......ccoeevviiiiiiennnns e 06/01/2023 |Call @ 100.00 ......... [.cccccennennnnnnes f.....1,135,000 |...... 1,135,000 |......1,297,339 |...... 1,142,997 1.AFE ...
592112-QD- | METROPOLITAN GOVT NASHVILLE & FIRST CLEARING
1 DAVIDSONC ...cooooiiiiiiiiii [ 05/02/2023 | CORPORATION ...... [.cccccciinnnnnnnnes |.....2,050,260 |...... 2,000,000 |......2,262,080 |...... 2,072,104 1.CFE ...
RBC Dain Rauscher
604129-2V-7[ MINNESOTA ST ....evriiiiiiiiniiiiiiiiiiiinnnns | vveens 05/16/2023 [(US) ..oooevveeeeeeeeennnen foiiiiiiiiinnneies [.....2,022,100 |...... 2,000,000 |...... 2,264,540 |...... 1.AFE ...
627636-UC-
5 MUSKEGO WIS .......oovviiiiiiiiiiiiiiiiiieens [ 04/01/2023 |Call @ 100.00 ......... [..cccccuneennnneeee .....1,050,000 |...... 1,050,000 |......1,122,377 |...... 1.BFE...
CITIGROUP GLOBAL
741701-X3-5[ PRINCE GEORGE'S COUNTY .....ccccoeuw | vvvnnns 05/23/2023 |[MARKETS INC. ....... [ccccciiiiiinnnnees [.....2,012,100 |...... 2,000,000 |...... 2,262,080 |...... 1.AFE ...
746673-XT-4| PUTNAM CNTY TENN 04/01/2023 | Call @ 100.00 .. 1.CFE ...
763665-YN- [ RICHLAND CNTY S C SCH DIST NO 001
0 [ s 06/21/2023 |Merrill Lynch ........... |.eccceeeeeeiinnens ....1,977,020 |...... 2,000,000 |...... 2,063,180 |...... 2,011,955 1.CFE...
RICHLAND CNTY S C SCH DIST NO 002
763682-E3-1[..cceeeiiiiiiiiiiiiiii | 05/01/2023 | Call @ 100.00 ......... |-ccccceeeeeenneee |-....1,000,000 |...... 1,000,000 |...... 1,145,030 |...... 1,005,366 1.BFE ...
783244-BH-
8 RUTHERFORD CNTY TENN ........cccce. | aeeens 04/01/2023 | Call @ 100.00 ......... |-.cccceeeeeennees |-....1,000,000 |...... 1,000,000 |...... 1,117,080 |...... 1,003,171 1.AFE ...
SPOKANE CNTY WASH SCH DIST NO FIRST CLEARING
848712-QJ-7|081 SPOKAN ......cooviiiiiiiiiiiiiiiiiiieeeie | oo 06/01/2023 | CORPORATION ...... ceivreeeeeeeiinees |12...2,044,020 )...... 2,000,000 |......2,282,420 |...... 2,089,446 |.. 1.BFE ...
849653-TZ-3| SPRING GROVE PA AREA SCH DIST .. ..|04/01/2023 |Call @ 100.00 .. ......1,254,712 |.. 1.DFE...
930863-3U-7|WAKE CNTY N C ....covviiiiiiiiiieecs .105/01/2023 [Call @ 100.00 ......... |.cc.ccecvvveeeeenns |.....1,100,000 |...... 1,100,000 |...... 1,096,546 |...... 1,099,260 |.. 1.AFE ...
936784-GQ-
4 WASATCH CNTY UTAH SCH DIST ...... |....... 06/01/2023 | Call @ 100.00 ......... |-cccccveeeeeeinnnee [-....2,000,000 |...... 2,000,000 |...... 2,057,300 |...... 2,002,978 |..ccvveiieeiinn fereeens (2,978)[ceeeeeiriiiiees [eeeeen(2,978) | 1.AFE ...
97217P-CW-
7 WILSON CNTY TENN .....ccooiiiiiiinnnn s 04/01/2023 | Maturity @ 100.00 ... |...........ceeueeeee |-....1,100,000 |...... 1,100,000 |...... 1,125,740 |...... 1,100,672 [ooooociiiiineens o (472 RO RN (<7 473 | RRR 1.BFE ...
984674-HG- | YAMHILL CNTY ORE SCH DIST NO 040
9 e 06/15/2023 | Call @ 100.00 ......... |.oeeceeeeeeeeneeee. |.....1,020,000 |...... 1,020,000 |......1,162,117 |...... 1,027,014 | o (7,014) .o oo (7,014) | 1.BFE...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and P ions 38,882,768 (124,640) XXX
AUSTIN TEXWTR & WASTEWATER
052477-NJ-1[SYS REV ..coooiiiiiiiiiiiiiiiiiiiiiiciciiciies | e 05/15/2023 |Call @ 100.00 ......... [.cccccunnnnnnnnees |[....... 200,000 |.........200,000 |.........199,794 |......... 199,982 |..cooviiiiiiiiins |, 18 |ovveeieiiiiiiiees feviiiiinnd 18 e [0000002200,000 o e feeveiieieiiiiiees foinnnn, 3,700 1CZ.....
AUSTIN TEXWTR & WASTEWATER
052477-VF-0[ SYS REV ...cooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis | i 05/15/2023 |Call @ 100.00 ......... [occcccererennennenn [.2enn 205,000 |.........205,000 |.........204,789 |.ocooeeiiiiiiiiinins Joovvnnininnns Jovniieeenn 49 o foinn 49 s 000000.205,000 o [ feeveeiiiiiieiiees [, 3,793 1CZ.....
CAPITAL AREA HOUSING FINANCE
139727-AA-9| CORPORATION ......couvmmmiiininninininiinnnns [ eeeeen 06/26/2023 |Call @ 100.00 ......... [cccccenninininnnn [l 7,500 |............ 7,500 |............ 7,500 |............ 7,500 [ foovreiiiiiiiins v e feveieieeeeieeees fooniinenenn 7,500 [ e e e 115 1.BFE
CHATTANOOGA TENN HSG AUTH
162417-AB-5| MULTIFAMILY TA ....ooiiiiiiiiiiiiiiiiiiieeeees [ 06/26/2023 |Call @ 100.00 ......... [ccccccieiinninnns [nnnnnn 20,679 |.......... 20,679 |.......... 20,679 |.......... 20,679 [oeeeeeeieiiiiinnn feneiiiiii fo e e s 20,879 e e e 171 1.AFE
196480-GJ-0| COLORADO HSG & FIN AUTH ............ | .eeeees 06/01/2023 |Call @ 100.00 ......... |occcceeeeeeeiinnne |0ennn.. 84,892 |.......... 84,892 |.......... 84,892 |.......... 84,892 |..vviiiiiiiiinn [ fereiencniins [ foi e 84,892 | e | o 766 1.AFE
196480-WG-
8 COLORADO HSG & FIN AUTH .......ccce. [enes 06/01/2023 | Call @ 100.00 ......... |-ccccceeeeeeiinnee |oenenn. 42,650 |.......... 42,650 |.......... 43,503 |.......... 43,378 oo [ (B [eeveeeeeeeiinnne Joeeeeiieee BN o [ 43,347 | o (B97) | (B97) [ 378 1.AFE
199561-GK- DEAN WITTER
1 COLUMBUS OHIO SWRREV .......cccovee [ eunnns 04/18/2023 |REYNOLDS ............ |-eccceeeeeeeienne [-....2,039,700 |...... 2,000,000 |...... 2,263,980 |...... 2,055,371 |.eccveieeeneinn fereeees (8,491 [ceveeeiciiiiines |oeeennnn(8,49) [ 1400022,046,881 | [ (7,181) [ (7,181 | 30,889 1.CFE
300060-MN-
7 EVERETT WASH WTR & SWRREV ..... |....... 06/20/2023 |Unknown ..........cceeee |eeeeeeeeeeiiene. |.....1,118,103 ...... 1,125,000 |...... 1,093,196 |...... 1,116,836 |....ccooveeeeeie fonnenns 1,268 | oo 1,268 | [ 1,118,103 [ o foveeeeiiiiins o, 13,992 1.BFE
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3132Y6-DM-
6 FH WE1008 - CMBS/RMBS ..........cccccee | veeeenn 06/01/2023 | Paydown ................ 12/01/2035 (1.A ........
3132YB-U3-
8 FH WEB002 - CMBS/RMBS .........cccoeee | veeenn 06/01/2023 | Paydown ................ 09/01/2036 [1.A ........
3132YB-U5-
3 FH WEB004 - CMBS/RMBS ..........cccoee | veeenn 06/01/2023 | Paydown ................ 01/01/2036
31334X-3K-3| FH QA1702 - RMBS ... .106/01/2023 (Paydown ... 08/01/2049
31339S-YJ-8| FH QA3413 -RMBS .................... 06/01/2023 | Paydown ................ 10/01/2049
3133SK-BJ-
9 FH SEQ041-RMBS ........cooovviiiiiiiieiis | eeeeeen 06/01/2023 | Paydown ................ 23,471 05/01/2051 [1.A ........
3136A7-WF-
5 FNR 2012-80 HC - CMO/RMBS ............ | .eeeeen 06/01/2023 | Paydown ................ ... 20,526 01/25/2042 [1.A ........
3136A9-7L-6( FNR 2012-136 PD - CMO/RMBS .......... |....oe. 06/01/2023 |Paydown ................ .. 19,363 11/25/2042 |1.A ........
3136B0-3Z-7| FNR 2018-12 JC - CMO/RMBS ............. | ... 06/01/2023 |Paydown .......cccccceee |ovviieeneeiiiinns |oeeeennn 4,480 |l 4,480 |l 4,412 04/25/2046 [1.A ........
3136B1-3C-
6 FNR 2018-41 PB - CMO/RMBS ............ |.eeeeen 06/01/2023 |Paydown .......ccccccoee |oovvveeeeeiiiiines |oevennnnn 4,366 e 4,366 |............ 4,368 12/25/2047 (1.A ........
..... 3136B4-
WM-6 FNR 2019-26 MD - CMO/RMBS ............ | ceeeeen 06/01/2023 | Paydown ................ 08/25/2048 [1.A ........
3136B5-YU-
3 FNR 2019-39 EP - CMO/RMBS ............ |.eeeees 06/01/2023 | Paydown ................ 23,701 |.......... 24,082 05/25/2049 [1.A ........
....3137AW-
KQ-7 FHR 4136 NJ - CMO/RMBS ............ccc. | veeenn 06/01/2023 | Paydown ................ ... 35,889 |. .. 36,135 11/15/2027
3137F5-7E-3|FHR 4787 AK - CMO/RMBS ................. | oo 06/01/2023 | Paydown ... . . 15,827 | 16,000 |... 05/15/2048
3137F5-TF-6| FHR 4797 PA - CMO/RMBS ........ccccceees | eeenne 06/01/2023 | Paydown ................ ...6,759 | 06/15/2048
3137F5-X5-3[ FHR 4800 JA - CMO/RMBS ..........cevvvee | evnnnns 06/01/2023 [Paydown .............oe. feeeeeiniiinnnnnnnns 20,973 |..oeee. 20,944 03/15/2047
3137FE-AX-
8 FHR 4762 LN - CMO/RMBS ................. [ .oees 06/01/2023 [Paydown .............oe. feeeeeeiiiiiinnnnnns 34,715 |.......... 35,350 01/15/2046 |1.A ........
3137FM-7M-
8 FHR 4888 NP - CMO/RMBS ................. [ .oes 06/01/2023 |Paydown ................ .. 57,514 | .. 58,390 05/15/2049 |1.A ........
3137FM-LL-
4 FHR 4896 CE - CMO/RMBS ................. [ oeens 06/01/2023 [Paydown ............coe. feeeeieiiininnnnnnn, 12,465 |.......... 12,783 04/15/2049 |1.A ........
3137FN-5A-
4 FHR 4903 KG - CMO/RMBS .... 06/01/2023 |Paydown ................ .. 28,659 | .. 28,879 07/25/2049 |1.A ........
3137FN-XH-
8 FHMS K-J25 A2 - CMBS .....cccooiiiiiiiiis [ 06/01/2023 [Paydown .............oe. feeeeeiniiinnnnnnnns 1,329,021 |...... 1,355,594 01/25/2026 |1.A ........
31395L-AU-
5 FHR 2924 FA-CMO/RMBS ................. [ oo 06/15/2023 |Paydown ................ 01/15/2035 |1.A ........
31395U-BL-
4 FHR 2975 JA-CMO/RMBS ............ooee. [ oennnn 06/01/2023 [Paydown ..........ccooe. feeeeniniiniiiiiins [einnnnnn3,243 03,243 [l 30183 3,232 | e 1 [ e T L 3243 | e [ 05/15/2035 |1.A ........
31397J-E7-5|FHR 3325 JL - CMO/RMBS ..........cooooee | eeenne 06/01/2023 |Paydown ........cccccee |oovvvennnniiiiinns Jooviineeecen 475 | lB75 | 875 |l BT5 | e e e e [ TS [ s [ 06/15/2037 [1.A ........
3140XA-HP-
0 FN FM6537 - RMBS ........ccooviiiiiiinienins [ eeeeen 06/01/2023 |Paydown ........ccccccee |ovvvveeniiiiiiiees |00 115,052 |00 115,052 |l 117,227 | 117,261 | [ (2,209) | [ i(2,209) | [t 115,082 [ s [ 04/01/2051 [1.A ........
3140XB-QE-
3 FN FM7652 - RMBS .........coooiiiiiiinninnns | eeeenn 06/01/2023 |Paydown .........cccccee |oovvveeniiiiiiiins | 70,051 |t 70,051 | 72,415 | 72,376 | [ (2,326) | [ i(2,326) | [ 70,0581 [ s [ 06/01/2051 [1.A ........
31417Y-GH-
4 FN MAO199 - RMBS .......ccvvviiieiiniinnns [ eeeeen 06/01/2023 |Paydown ........ccccccee |oovvvennnenniiinns foovieeeeen 8,771 | 6,771 |0 6,838 | 6,781 | et (1) e et (D) s feeeeed 8771 [ i [ 10/01/2029 (1.A ........
31418D-4P-
4 FN MA4429 - RMBS ........ccvvvvveiiiniinnns [ eeeeen 06/01/2023 |Paydown ........cccccee |oovvveeneiiiiiiens 000000 95,372 il 95,372 ...l 98,025 | 98,104 | [ 273 | [ 273 | [ 95,372 [ s [ 08/01/2051 [1.A ........
31418D-5S-
7 FN MA4456 - RMBS ........ccooeevieiiiiiinnns | eeees 06/01/2023 |Paydown .......cccccoeee ovicvveeeeiiiinnee |o.ne... 115,847 .........115,847 |.........119,250 |......... 119,189 |.....coooeeeeneee oo (334D | Lo (334D | o 115,847 [ i o 09/01/2051 |1.A ........
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31418D-D8-
2 FN MA3726 - RMBS ........ccvvviieiiiinnnns 06/01/2023 |Paydown ........cccccee |oovvveennniiiiiens foeneenn. 3,482 | 3,482 | 3,572 | 3,850 | e (368) | [t (368) | [ 3482 [ | [ 07/01/2049 [1.A ........
31418D-DJ-
8 FN MA3704 - RMBS .......cccvvviiiiiinnnns 06/01/2023 |Paydown ........ccccccee |oovvveeneiniiiinns Joeveeen 1,603 | 1,603 | 1,635 | 1779 | o (176) | [ (176) | [ 1,608 [ i [ 06/01/2049 [1.A ........
31418D-DK-
5 FN MA3705 - RMBS ........ccovvviiiiiinnnns 06/01/2023 |Paydown ........cccccee |oovnvennneiiiiinns fovveen. 1,644 | 1,644 |0 1,684 | 1863 | e (220) | e (220) | [ 1,644 [ | [ 06/01/2049 [1.A ........
31418D-E4-
0 FN MA3754 - RMBS ........ccvvviiiiiinnnns 06/01/2023 |Paydown ........cccccoee |ooviniinnniiinnnns 21,559 |....ceeeen 22,104 |00t 28,588 [occiiiiieeeens [oeennn(2,080) [ feeeeenn(2,080) | e 21,859 [ [ e 08/01/2049 [1.A ........
HARDIN CNTY KY SCH DIST FIN CORP
411873-SA-1|SCHBLD .....ccvvviiiiiiiiiiiccccciieeeee 06/01/2023 | Maturity @ 100.00 ... |.ccceveerieiiunnnes 1,145,000 |......1,136,951 |...... 1,144,646 |......ccccceeeees | 354 | feen 354 | [nn 1,145,000 [ | foviieeeins 06/01/2023 [1.E FE ...
42552Y-AA- | HENNEPIN CNTY MINN HSG & REDEV
7 AUTH MULT .o, 06/27/2023 |Call @ 100.00 ......... |occcveeeeeviiiiens foeeeen 12,490 | 12,490 | 12,490 | 12,490 | o i e i o 12,490 [ i e 08/01/2037 [1.B FE ...
45129W-PE-
4 IDAHO HSG & FIN ASSN .......c..ovnene.. 06/21/2023 | Call @ 100.00 ......... |-eceeecereecseess o000 99,016 |.......... 99,016 |.........101,831 [........ 101,589 |oveeevceeenns e [2<)] RO [72<)] RO RO 101,566 |..vovvveeeeenns o (2,550)|........ (2,550) 12/21/2048 [1.BFE ...
45129W-PF-
1 IDAHO HSG & FIN ASSN ........ccoveeeene 06/21/2023 | Call @ 100.00 ......... |-ccccceeeeeeeiinnee |20 36,313 |l 36,313 |.......... 38,061 |.......... CTAACK YA R ()] R RS ) IO R 37,923 | [ (1,610)[........ (1,610) 01/21/2049 [1.B FE ...
45129W-PS-
3 IDAHO HSG & FIN ASSN .......c..ovnene.. 06/21/2023 | Call @ 100.00 ......... |ceceeceeecceees ereeesa 15,706 ... 15,706 |.......... 16,359 |.......... 16,311 |oveereeeens e (0] I [0 P N 16,304 [oovoveeeeeens [ (598)|.......... (598) 06/21/2049 |1.B FE ...
56678Q-AA- | MARICOPA CNTY ARIZ INDL DEV AUTH
3 MULTIFA o 06/26/2023 |Call @ 100.00 ......... |occccveeeeeiiinnens foeveennnn 7,518 |, 7,518 | 7,518 | A5 X K70 RUUUROR FUURRSROPIUUURN RO RS RSP N 7518 | o 07/01/2036 [1.B FE ...
57586N-7Y-
1 MASSACHUSETTS ST HSG FIN AGY ... 06/26/2023 | Call @ 100.00 ......... |-ccccceeeeeiiniees | 5,630 ... 5,630 |............ 5,630 |.oeeeeens [SHCICO I RO RPN RO R UUUU R R 5,630 |.oooereieiniiis feeeiiiiiiis i 01/01/2037 [1.AFE ...
60637B-XW-[MISSOURI ST HSG DEV COMMN
5 SINGLE FAMILY ...oooiiiiiiiiiiiiiiiieeee 06/01/2023 |Call @ 100.00 ......... |oecceveeeeeeiinnnns 24,868 |.......... 24,868 |.......... 24,868 [...oociveiieenn o | e s 24,868 |...cccvvvieeiiin foniiiiiiis 11/01/2043 (1.BFE ...
67737T-AA- |OHIO HSG FIN AGY MULTIFAMILY HSG
3 MTG-BKD ....ooooiiiiiiiiiiiiiiiicicccciiiees 06/26/2023 |Call @ 100.00 ......... |occcceeeeeeiiinnnes | 5,349 |iiiinn. 5,349 |...ill..5,349 |, [SRCTIS I ERUUUURRROP RPN R R R R, 5,349 | e 02/01/2038 [1.AFE ...
67756Q-M2- | OHIO ST HSG FIN AGY RESIDENTIAL
0 MTGREV ... 06/01/2023 |Call @ 100.00 ......... |oecceveeereeiinnnns 52,229 |.......... 52,229 |.......... 52,229 |cciieiieiiiinn feeeeeiiiiiienees ferreeiniiiins e feei s 52,229 |oooiiiiiieeeiin foeeii 04/01/2043 [1.AFE ...
736742-WQ-
6 PORTLAND ORE SWR SYS REV ......... 06/28/2023 |Merrill Lynch ........... |oeeeiiieeniiinnnns 2,000,000 |......2,054,580 |...... 2,014,826 |..ccvvvveeeeinn fornenns (2,957)[ceeeeiiiiiinnns VALY 4 | RN NN 2,011,869 |.cvveeeeeiinnns [oenne (30,549) (30,549) 06/01/2027 (1.B FE ...
BOARD OF REGENTS TEXAS A & M
882135-6N-1| UNIVERSITY .....ooooiiiiiiiiiiiiiiiiiieene 05/15/2023 |Call @ 100.00 ......... |oecceveeeeeeiinnnns 1,500,000 |...... 1,684,455 |...... 1,507,736 |.oocoeerreennnns fonnnns (7,736) [ceeeeeeeiiianns UAY15)) R R 1,500,000 |..covvvieennninn forniiiiiiiiis i 05/15/2025 [1.AFE ...
BOARD OF REGENTS TEXAS A & M
882135-7Y-6| UNIVERSITY .... 05/15/2023 1,500,000 05/15/2025 [1.AFE ...
88275L-AG- | TEXAS ST DEPT
1 AFFAIRS MULTIF ... 06/26/2023 04/01/2038 [1.AFE ...
91743P-CM-
5 UTAHHSG CORP .....ccoviiiiiiiiiiiiienns 06/21/2023 10/21/2048 (1.B FE ...
91743P-CN-
3 UTAHHSG CORP .....ccoviiiiiiieiiiiiienns 06/21/2023 |Call @ 100.00 ......... |occceveeeeeriiiiinns foeveennnn 2,811 |l 11/21/2048 (1.B FE ...
91743P-CP-
8 UTAHHSG CORP .....cooviiviiiiiiiiiiiienns 06/21/2023 |Call @ 100.00 ......... |oecceveeeeieiinnns 15,208 12/21/2048 (1.B FE ...
91743P-CQ-
6 UTAHHSG CORP .....ccoviiiiiiiiiiiiienns 06/21/2023 |Call @ 100.00 ......... |oecceveeereeiinnnnns 14,306 01/21/2049 [1.B FE ...
91743P-CS-
2 UTAHHSG CORP .....cooviiviiiiiiiiiiiienns 06/21/2023 |Call @ 100.00 ......... |oeccevveeeeeiiiinnns foevennnn 1,458 |l 03/21/2049 [1.B FE ...
91743P-DP-
7 UTAHHSG CORP .....cooviiiiiiiiiiiiiienns 06/21/2023 |Call @ 100.00 ......... |oeccevveeeeeiinnns 55,494 04/21/2051 [1.B FE ...
91743P-DQ-
5 UTAHHSG CORP .....ooiiiviiiiiiiiiiiee 06/21/2023 |Call @ 100.00 .....cc. ooeceveereeiiinnnnns 92,111 05/21/2051 |1.B FE ...
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91743P-DR-
3 UTAHHSG CORP ... [ eeeeen 06/21/2023 |Call @ 100.00 ......... |oecceveeeeeiiiiinns foevnnnns 74,463 |......... 74,463 |.......... 78,280 |.......... £ 0 T R R (15 R U (15 R 78,106 |.ocovvveeeeeinn [ (3,643)|........ [CHCZC) ) 767 |06/21/2051 |1.B FE ...
91743P-DW-
2 UTAHHSG CORP ... [ aeeeeen 06/21/2023 |Various ..........ccoeeeee foevvveeneeiiiiinns foevinnens 76,447 |......... 73,494 |......... 76,824 |.......... 76,738 |ccuveiieeeiiinn fereeeene [CCLS15) ] R (996) |vvvveeeeeiinns fereeeenns 75,742 | o 705 |........... 705 |oveiiiiiinnns 850 |11/21/2051 |1.BFE ...
91743P-DY-
8 UTAH HSG CORP .....oooeveveeeserrens | e 06/21/2023 | Call @ 100.00 ......oe. |ovveveeereines v 15,073 | 15,073 |oveeenn. 15,789 |.......... 15,774 | foeeeen 1) (TN RO () I N LI £:7: 1 O R (695)].......... (C5)] —— 188 |01/21/2052 |1.B FE ...
92778V-BX- | VIRGINIA COLLEGE BUILDING
5 AUTHORITY .. | oo 05/30/2023 |Merrill Lynch ........c.. |oeceieeieeiiiiiens oo 1,966,180 |...... 2,000,000 |...... 2,083,820 |...... 2,020,127 2,016,192 |.cvveeeeeiiinnns [oennne (50,012)|...... (50,012).......... 50,000 |02/01/2026 (1.B FE ...
92778W-AL- [ VIRGINIA COLLEGE BLDG AUTH VA DEAN WITTER
0 EDLFACS R ...coociiiiiiiiiiiiiiecciiiieeee [ eeeees 05/10/2023 |REYNOLDS ........ccc. |oecevveereeiiiiiens oo 2,028,680 |...... 2,000,000 |...... 2,277,900 |...... 2,051,702 2,040,719 [ocvveereeiiinns [oenne (12,039)|...... (12,039).......... 55,778 |09/01/2025 (1.B FE ...
92778W-DD-{ VIRGINIA COLLEGE BLDG AUTH VA DEAN WITTER
5 EDLFACS R ....oociiiiiiiiiiiieiccciiiiieeee [ eeeees 06/06/2023 |REYNOLDS .. R 1,961,400 |...... 2,000,000 |...... 2,057,980 |...... 2,017,280 |.. 2,014,557 |.ccveeeiiiiins | (53,157)|...... (53,157)[.......... 46,167 |09/01/2027 |1.B FE ...
VIRGINIA PUBLIC BUILDING FIRST CLEARI
928172-E6-8| AUTHORITY ....ovviiiiiiiiiiiiciiiiiiieecei | oo 06/07/2023 | CORPORATION ...... |.ccceeeeieiiiiiens o 2,013,520 |...... 2,000,000 |...... 2,231,280 |...... 2,041,142 2,029,935 |..oveeveiiinins [oenne (16,415)|...... (16,415).......... 68,444 108/01/2026 (1.B FE ...
CITIGROUP GLOBAL
92817S-T8-1| VIRGINIA ST PUB SCHAUTH .......ccceee | .enenee 06/27/2023 |MARKETS INC. ....... |oocceeeieiiiiiinns e 1,970,400 |...... 2,000,000 |...... 2,017,500 |...... 2,003,062 2,002,123 |.cvveeeeiiinnns o (31,723)|...... (31,723)|.......... 54,667 |08/01/2026 [1.B FE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 22,643,650 22,686,394 24,054,062 22,747,217 (91,372) (91,372) 22,860,796 (217,146) (217,146) 481,406 XXX XXX
00432C-BN-
0 ACCSS 2004-1A2-ABS ... [ 06/26/2023 |Paydown ..........coee foiiiiins s 13,871 |......... 13,871 |....... 13,325 |.......... JICTT: 1T R R A7 A PO N P YA PO 13,871 [eeeeiiiiiiiiiinns o e 344 109/25/2033 |1.AFE ...
AIR CANADA 2013-1 PASS THROUGH
009089-AA-1| TRUST - A ...oiiiiiiiiiiiiiiee 05/15/2023 |Paydown ..........cccoee foiiiiiiss e 35,699 |.......... 35,699 |.......... 37,953 |.......... 36,550 |.ooooeiiiiiiiiins oo (€15 ) RS RN (€15 ) RS R 35,699 |.oooiiiiiiiiiiins foviiiiiiiiiiiens e [ 736 |11/15/2026 |2.C FE ...
AMERICAN AIRLINES 2015-1 PASS
023770-AA-8{ THROUGH TR .....cooeiiiiiiiiiiiiiiis i 05/01/2023 |Paydown ..........cccoee fooiiiiiiiss [ 190,688 |......... 190,688 |......... 190,076 |......... 157,794 |....... 32,797 |eeeeeeeeens 96 | | 32,894 [oeeiiiiiiiiiiens feriiinns 190,688 |...eeeeiies foviiiiiiiiins v e 3,218 [ 11/01/2028 |3.AFE ...
02377A-AA- | AMERICAN AIRLINES PASS THROUGH
6 TRUST SER ...covviiiiiieiiiiiiiiieiiiieiieeenens | vinnns 04/01/2023 [Paydown ..........cccoee foiiiiiins e 41,988 |.......... 41,988 |.......... 41,394 |.......... 35,795 |......... 5,849 |........... [ 7. F R [ IS TN I 41,988 [..evveeiiiiiiinnn o e 777 |04/01/2028 |3.BFE ...
053611-AG-
4 AVERY DENNISON CORP ......cccceeeeeees [eenns 04/15/2023 |Maturity @ 100.00 ... [occcccoiiiinnnnnnn foennn 2,000,000 |...... 2,000,000 |...... 2,008,060 |...... 2,000,058 [....ovvvvrnnnnnnn fooveiiiinnns (1<) ) O PR [(1:) ) O 2,000,000 [.eevvveeeereennnn fonnemnnniiniinnn fooviii e 33,500 |04/15/2023 |2.B FE ...
05565E-AW-
5 BMW US CAPITALLLC ..o [ 04/12/2023 [Maturity @ 100.00 ... [occcccoiiinnninnn foens 5,400,000 |...... 5,400,000 |...... 5,367,330 |...... 5,397,751 |oeeeveiiiiiieinns foviennee 2,249 | e A2 15 T F N 5,400,000 [..eevvverereennns fonnnnnnniiniinnn fooviiii e 93,150 |04/12/2023 |1.F FE ...
11042A-AA- | BRITISH AIRWAYS PASS THROUGH
2 TRUST 2013 ..ooiiiiiiiiiiiiiiiiiiiiinineieenenns C.... |06/20/2023 |Paydown ........cccceeee Jooveeeenniiinnnnnnns foeeens 100,509 |......... 100,509 |......... 107,756 |......... 102,146 |.ooooeeeieeeiiins |oeeeees (W74 R R (W74 SRR R 100,509 [oeeeiiiiiiies foovieiiiiiiins e e 2,324 112/20/2025 (1.E FE ...
12510H-AB-
6 CAUTO 2020-1 A2 - ABS .......coevvvvveeeenn | vnnnns 06/15/2023 |Paydown ..........cccoee [ [ 2,373 |oeeeiiennn 2,373 |l 2,425 ... 2,407 |oeeiiiiiiiiiiens e [CCZZ) ) PO PSRN [CCZZ ) PO PSRN 2373 | e e [, 28 |02/15/2050 [1.AFE ...
12563L-AN-
7 CLIF 2020-1 A-ABS .....ccociiiis | v 06/18/2023 |Paydown ............ooo. feeniiiiiiiiiiis [nnnnn. 84,150 |.......... 84,150 |.......... 85,228 |.......... 85,079 09/18/2045 |1.F FE ...
12563L-AQ-
0 CLIF 202 A-ABS ... .106/18/2023 (Paydown ... . 84,341 |.. 09/18/2045 |1.F FE ...
12563L-AS-6|CLIF 203 A-ABS ......ccevvveiiiiiiiieeene 06/18/2023 | Paydown ................ 134,805 10/18/2045 (1.F FE ...
12565K-AA-
5 CLIF211A-ABS ...oooiiiiiiiieeciiiieeeee [ 06/18/2023 | Paydown ................ 116,628 02/18/2046 |1.F FE ...
12565K-AE-
7 CLIF 2022-1 A-ABS .......cooviiiieiieiiinns [ 06/18/2023 |Paydown ..............o. |oevevvieeeeiiinnee [20.....80,000 |.......... 80,000 |.......... 79,960 |.......... 79,961 01/18/2047 |1.F FE ...
12807C-AA-
1 CAI2020-1 A-ABS .....cceevieiiiiiieee C.... |06/25/2023 |Paydown ................ 106,268 09/25/2045 |1.F FE ...
14913Q-2L- | CATERPILLAR FINANCIAL SERVICES
2 [0 U [N 05/15/2023 | Maturity @ 100.00 ... |ccceeerieiiinninns e 1,500,000 |...... 1,500,000 |...... 1,498,980 |...... 1,499,923 05/15/2023 |1.F FE ...
UNITED AIRLINES 2012-1 PASS
210795-PZ-7)| THROUGH TRUS ........coociiiiiiiiiiiiienes | oo 04/11/2023 |Paydown .......cccccceee |ooviivinnneiiiiins foeeene 127,969 |......... 127,969 |......... 129,495 |......... 128,399 10/11/2025 (2.B FE ...
278265-AD-
5 MORGAN STANLEY .....occovvviiiiiiiiiiiinns | eeeeees 06/15/2023 | Maturity @ 100.00 ... |..ccoooereiiiiunnns |oune 5,710,000 |...... 5,710,000 |...... 5,782,630 |...... 5,715,074 06/15/2023 |1.G FE ..
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EXPORT-IMPORT BANK OF THE Redemption @ 100.00
302155-BJ-4|UNITED STATES .....cccoeviiiiiiiiiieiiien oo 05/01/2023 | .ceeeeiiiiieeeeiiiiieeeees Jviiieeeeiiiiiees [20000022.50,000 |............ 50,000 |.......... 50,000 |.......... 50,000 04/29/2026 |[1.AZ .....
30216N-AA- | EXPORT LEASE ELEVEN COMPANY
4 LLC i [ e 04/30/2023 |Paydown ........cccccee |oeviiiieeniniinnns |00, 228,685 |.........228,685 |......... 228,685 |......... 228,685 07/30/2025 |1.D .......
30217T-AA-

0 EXPORT LEASE TEN COMPANY LLC .. |....... 05/07/2023 |Paydown ........cccccce. |oevivvieeeeniinnns |-00... 266,526 |.........266,526 |......... 266,526 |......... 266,526 05/27/2025 |1.D .......
30319N-AE-

2 FEDMFH ML-09 AUS - CMBS ........cccco. | eeeeen 06/01/2023 |Paydown .........c..cce. |oeveeeeeeiiiiiees |0 10,685 ...l 10,585 |.......... 10,902 |.......... 10,871 02/25/2040 |1.B FE
31735A-AA- | FINANCE AMERICA STRUCTURED

2 SECURITIES TR ..ccoiiiiieiiiiiiececciins [ 06/25/2023 |Paydown .........ccccoee |ovvveeneiiiiiiines | 18,179 il 23,354 |l 23,544 |.......... 23,565 05/25/2050 |[1.APL ...
31738D-AA-

FASST 2020-S2 A1 - CMO/RMBS ......... | ccc.en 04/25/2023 | Paydown ................ 2,083,504 |...... 2,087,482 |.. 06/25/2050 |[1.APL ...
31739L-AA-4{ FASST 2019-JR3 A - CMO/RMBS .. .105/25/2023 (Paydown ... . 23,009 |.. 09/25/2069 |1.APL ...
31739L-AA-4| FASST 2019-JR3 A - CMO/RMBS ......... | ....... 06/25/2023 | Paydown ... 1,710 |.. 09/25/2069 [1.AFE ...
31739R-AA-

1 FASST 2381 A1-CMO/RMBS ........cc... | eeeeeen 05/25/2023 |Paydown .......cccccceee |oeviiiienneniiiiins foeeiiinnns 1,382 [ 1,382 [ 1,262 [ooeiiiiiiiieenne 02/23/2053 |1.APL ...
31739T-AB-

5 FASST 2352 A2 - CMO/RMBS ........ccc.. | eeeeenn 05/25/2023 |Paydown ........cccccoee onrneeniiiiiniinns fovviiiennenns 32 [ 32 [ <21 ) U R L S U I O RN £< 722 FUUUURUUU U R 04/25/2073 |[1.AZ .....
31739T-AB-

5 FASST 2352 A2 - CMO/RMBS ........ccc.. | eeeeenn 06/25/2023 |Paydown ........cccccee oeevieeneiiiiiinns Jooviiiinneiiiiis v 51 49 [ o e (B9) [ e (A9) [ e e [ fe [ 04/25/2073 |1.AFE
31740B-AA-

3 FASST 2019-JR4 A - CMO/RMBS ......... | cecceen 05/25/2023 |Paydown ........cccccoee |ooeevienieiiiiinns foeiinnns 31,137 |......... 31,137 | 31,389 |t 32,056 |oeeveeieiiiiin fereeeeeee (919) | feeeeeeeeee (919) [ |eeeeeeetd BTAB7 e o e o 216 (11/25/2069 |1.APL.
31740B-AA-

3 FASST 2019-JR4 A - CMO/RMBS ......... | .cecc.en 06/25/2023 |Paydown .......ccccccoee |oevvniienneniiiiins foeeiiinnns 4,877 |eveeeeen 4,877 | 4917 | 5,021 | o (144) e e (144) | [l 8T [ i [ 49 (11/25/2069 |1.AFE
36263C-AH-

2 GSMBS 2021-PJ9 A8 - CMO/RMBS ...... |....... 06/01/2023 |Paydown .......ccccccoee |ooviviiennnciiiins foeeene 154,559 154,559 |......... 157,940 |.........157,822 [.ceeeeiiiinins |oeeeeen(3,263) e |eeeen(3,263) [ | 154,559 | [ s [ 1,659 [02/26/2052 |1.A ........
369550-BD-

9 GENERAL DYNAMICS CORP .......cccoeee [ unnns 05/15/2023 |Maturity @ 100.00 ... |ccceeereeiiinninns e 1,500,000 1,500,000 1,494,240 |...... 1,499,545 |......ccoovvvvees | 455 [ 455 | [n 1,500,000 [neeiiiiicciies [ foiieeeeeiins [ 25,313 |05/15/2023 |1.G FE ..
37959P-AA-

5 SEACO 201 A-ABS .....cccvviiieeiiiiiens C.... |06/17/2023 [Paydown .........cccceee ferreriiiniinnnnnns foeees 139,331 139,331 |......... 140,159 ... 140,117 [oveeieiiiiiins |oeeeeeeeea (785) [eveeeeciiiiies oo (785) [ e 139,331 | e s e 1,261 (10/17/2040 |1.F FE ...
37959P-AE-

7 SEACO 2021-1 A-ABS ......ccccvviieeenne D.... [06/17/2023 |Paydown ........ccccccce |oerviviinnneiiinns |oeeenne 195,805 195,805 |......... 195,208 |.........195,233 [..ooooriiiiinns |oereieeeenn 572 [ e 572 [ 195,805 | [ s e 1,521 (04/17/2041 |1.F FE ...
37959P-AG-

2 SEACO 2021-2A-ABS .......cccvvvieeenne C.... |06/17/2023 [Paydown .........cccceee ferreriiiniinnnnnns foeees 235,346 235,346 |......... 233,622 |.........283,703 [..ccoiiiiiiinns Joeeenn 1,643 [ [ 1,643 | [000285,346 [ | e 1,913 [08/19/2041 |1.F FE ...
38177B-AA-

0 GCBDC 3A-CDO .. 04/20/2023 |Paydown ........cccccoee Jooenviennniiiiiinns Joeinnnns 48,638 ....48,638 |. . 48,638 |....... 48,638 | [ feieeeenins [ [ [ 48,638 [ s [ o 1,476 [01/20/2031 |1.AFE
38381H-N7-

2 GNR 2023-016 AD - CMBS ..........ccccuvee [ennnnes 06/01/2023 |Paydown ........cccccoee Jooevveennnniiiiinns Joevnnnns 19,803 |.......... 19,803 |.......... 18,361 [oeeveeiiiiiiiininns foeeiniiiiis e 1,442 [ e 1442 [ | 19,803 | [ i [ 198 |02/16/2057 (1.AZ .....
38381H-Q5-

3 GNR 2023-012 AB-CMBS .......ccoeeeeee [ennnes 06/01/2023 |Paydown ........cccccoee Jooevveennnniiiiinns Joevnnnns 24,348 |.......... 24,348 |.......... 22,511 [oiiiiiiiinieiiis e J 1,838 [ [ 1,838 | [0 24,348 [ | e 284 (02/16/2065 |1.AZ .....
42328B-AE-

2 HELIOS LEASING I LLC ......ccvvevieiiiies | eeeen 05/16/2023 |Paydown ........cccccoee Jooenveeneniiiiiinns foevnnnns 89,349 |[.......... 89,349 |.......... 89,349 |.......... 89,349 | [ s [ fois [ 89,349 | L [ o 815 |05/16/2025 |1.D .......
42328E-AA-

4 HELIOS LEASING II LLC ....cooviiiiiiiiees | eeenn 04/20/2023 |Paydown .......ccccccoee |oovniienniiniiiiins fooviiiiinnnniiins foeviiiiiinciiiiinne v v v fvn e e e e e e e (201)|03/18/2025 [1.D .......
456866-AL-6| TRANE TECHNOLOGIES CO LLC ........ |....... 06/01/2023 [Call @ 100.00 ......... [ oo 93,000 |.......... 93,000 |......... 104,690 |.......... 210101 FRRR R R R RN R 93,000 |eovveiviiiiiiins feevvriiiiiiieeens feiiniiiiiiiens fo, 3,348 (06/01/2025 |2.B FE
45783N-AA-

5 INSTR2021-1 A-ABS ....oooeiiiiiiiiiiinnns [ 06/15/2023 |Paydown ...........ccoee foiiiiss e 21,183 |.......... 21,183 [oceeees 20,470 |..cceeee. 20,483 |.eeiiiiiiiiiiens ferniiiinns 00 I PO AR 40 [0 R R 21,183 | e e fo 190 (02/16/2054 |1.F FE
459506-AC- | INTERNATIONAL FLAVORS &

5 FRAGRANCES INC .......ocvviiiiiiiniiiiinnns [eeeeen 05/01/2023 |Maturity @ 100.00 ... [o.cccccocinnnnnnnn e 2,500,000 2,500,000 |...... 2,496,315 |...... 2,499,611 [oeeeiiiiiiiiinnn oo IS TN IR R 1< 1c T A 2,500,000 [..eveveeeeriennnn fonnnmnnniiniinnn fooviii e 40,000 [05/01/2023 [2.C FE
46592W-AF-

3 JPMMT 2112 A4 - CMO/RMBS ............. |....... 06/01/2023 [Paydown .........oooeeee fooiiiiiiiiiiiiiiiins oo 201,319 201,319 |[......... 204,685 |......... 204,457 |..connnininnnn fooenns (3,138) [ceeveveennnnnnnne fooeeennn(3,138) | 201,319 |oeeeeeevennnnnnne fovviiiiiiiiiiiins fooviiiii o 2,102 |102/25/2052 |1.A ........




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE D - PART 4

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

¥1°603

1 2 3 4 5 6 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 21 22
12 13 15 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign nation
Year's Exchange Book/ Modifier
Prior Year Current [Other Than Change in| Adjusted Foreign Stated and
Book/ Year's |Temporary Book Carrying [ Exchange | Realized Con- SVO
CuUsIP Number of Adjusted (Amor-  |Impairment /Adjusted [ Value at Gain Gain | Total Gain tractual | Admini-
Ident- For- | Disposal Name Shares of Actual Carrying tization)/ | Recog- Carrying Disposal | (Loss)on | (Loss)on | (Loss)on Maturity | strative
ification Description eign| Date of Purchaser Stock Par Value Cost Value Accretion nized Value Date Disposal | Disposal [ Disposal Date Symbol
540424-AQ-
1 LOEWS CORP ......oooviiiiiiiiiiiiiiiieeeis [ eeeees 05/15/2023 | Maturity @ 100.00 ... |.cccveereeiinnnnns 6,000,000 5,669,700 |...... 5,982,473 |.ocoveiiicininns |oeene 17,527 |oeeeeeiiiiinns | 17,527 o | 6,000,000 |[..evvvereeniinnn feereiiiiiiinenns foviieniiiinns 05/15/2023 |1.G FE ..
55002R-AA-
0 LULWALTD .oooiiiiiiiiiiccciieeeee s C.... |05/15/2023 [Paydown .........ccccce [eerriiiiuuiennnnnnns 337,683 337,683 |......... 337,683 |.oceeiiieiiinn fereeeiiiiiies s e s e 337,683 |..coovvieeieenn forneiiiiiiis e 02/15/2025 |1.D .......
58013M-FE-
9 MCDONALD'S CORP ......ccceevviiiiiiienee [ eeeenn 04/01/2023 | Maturity @ 100.00 ... |.cccuveerieiinnnns 1,000,000 996,570 |......... 999,790 |..cvvviiieniinn fereeieinne 210 [oeeeeiiiiiiiens e 210 [ | 1,000,000 |..coevvveeneninn foreeiiiiiiiis i 04/01/2023 |2.AFE
59280P-AA-
9 MEXICAN AIRCRAFT FINANCE IVLLC |....... 04/13/2023 |Paydown .......cccccceee |ooviviinniiiinnnns 113,967 113,967 |......... 113,968 |ovveeeiiiiiiins | oo e e 118,967 [oveeeiiiiiiiinns foiiiieiiiiins [ 07/13/2025 |[1.AZ .....
60689W-BL-
4 VENTRD A-CDO ....oveveeiiiiiiieeeeeiiiens [ 05/15/2023 |Paydown .......ccccccoee |ooviiiinniniinnnns 226,337 226,337 |......... 226,337 [oeeeiiiiiiiinees i [ fo e e 226,337 |ooeeiiiiiieneens foeeieiiiiis i 09/09/2030 [1.AFE
61033C-AC-
0 MCMML 7 A1-CDO .....ooovviieiieiiiiiiens | aeeeeen 05/22/2023 | Paydown ................ ..470,438 |......... 473,399 [ (2,45 [ [ (2,45 | [ 470,948 [ [ e 11/22/2030 [1.AFE
62877C-AA-
1 NAC AVIATION 29 DAC .......cceeveennnene C.... |06/15/2023 |Call @ 100.00 ......... foccceeeiicuveeneeens |.ee.....35,658 |.......... 35,658 |.......... 35,658 |.......... 29,061 [.........8,597 [oeeeeiiiiiiins | [ 8,897 s e 35,658 |..cocvvieieiiins forniiiiiiiiis e 06/30/2026 (4.B FE ...
6325C0-CN-
9 NATIONAL AUSTRALIA BANK LTD ...... C.... |04/19/2023 [Maturity @ 100.00 ... |.....cccuveerenne 4,000,000 4,000,000 |...... 4,000,000 |.evvveerenininn forereeiiiiiieens fiieenns e s e 4,000,000 |..oooeviienienns forneiiiiiiiis i 04/19/2023 [1.D FE ...
637432-MT- | NATIONAL RURAL UTILITIES
9 COOPERATIVE FIN ....ocoviiiiiiiiieciiins [ 06/26/2023 |Call @ 100.00 ......... |oecceveeereeiinnnns 500,000 483,750 |......... 485,239 [..oooiiiiiiieens i 207 [oeeeeeiiiiiiens | 207 [ s 485,446 |................. 14,554 |....... 14,554 04/30/2043 [2.AFE ...
70469X-AN-
4 PEAKS 2R 1AR - CDO .......ccevuvvieeenne C.... |04/20/2023 [Paydown .........cccccce [eeeriiiiunenninnnns 257,808 257,808 |......... 257,808 [..oooiiiiiiiiens forrieneeiiiins [ foe e e 257,808 |...cocuvvieineenn forniiiiiiiiis i 07/21/2031 |1.AFE
PENTA AIRCRAFT LEASING (2013) LLC
709604-AA-0f ..coooeiiiiiiiiiiiii 04/29/2023 |Paydown .......ccccccoee |ooviiiininiiinnnns 109,043 [ooeeeeiiiiiiiins | o e e s OIS0 PR R R 04/29/2025 |1.D .......
PENTA AIRCRAFT LEASING (2013) LLC
709604-AB-8|......ccooeiiiiiiiiiiiii .105/25/2023 [Paydown ................ 133,930 |.. 133,971 11/25/2025 (1.D .......
746388-AA-5( PURPLE CHEN 2011 LLC .... 05/01/2023 |Paydown ................ 363,252 |.. 363,251 08/01/2023 |1.D .......
78444L-AD-
5 SLCLT 2008-1 A4A-ABS ...........oooeeeee i 06/15/2023 [Paydown ................ feeeeeeiiniiiinnnnns 12/15/2032 |1.B FE
78445J-AA-5| SLMA 2008-9 A- ABS .......ccooiiiiiiiieiie | oo 04/25/2023 |Various ........cccceeeee |oovnviennneiiinnnns 04/25/2023 |6. FE .....
79977T-AC-
3 SANDALWOOD 2013 LLC ..........cceeee. 05/12/2023 | Paydown 02/12/2026 |1.D .......
802722-AB-4[ SANTA ROSA LEASING LLC 05/03/2023 | Paydown 11/03/2024 |1.D .......
81881Q-AS-
5 SHACK 2013-IAR-CDO .........ceeeeeeee | annnne 04/17/2023 [Paydown ................ feeeeeeniniinnnnnns 07/15/2030 |1.AFE
82667C-AA-
3 SRL211TA-ABS ..o s 06/17/2023 [Paydown ................ feeeeeeiiiiinnnnnnns 08/17/2051 |1.F FE
857477-AL-7| STATE STREET CORP ......ccooovviiiinenes | eeenne 05/15/2023 | Maturity @ 100.00 ... |.ccceveerieiinnnnns 3,000,000 2,930,600 05/15/2023 |1.G FE
86204@-AA-| Stonehenge Cap Fund Nebra. Il LLC,
9 Sl wuviiiiiiiiiiie e [ 06/15/2023 |Paydown .......ccccccoee |oovnviinnnninnnnns 183,810 183,810 03/01/2024 |1.EFE
STONEHENGE CAPITAL FUND
86205*-AA-0|GEORGIA I, LLC .....cooiiiiiiiiiiiiiieeees e 06/20/2023 |Paydown .......ccccccoee |oovniiinniiiinnnns 154,003 154,003 12/20/2023 (1.C FE
87407R-AA-
4 TAL 2020-1 A-ABS .....ooooviiiieeniiiiiins [ 06/20/2023 | Paydown ................ .... 86,625 |. ... 87,440 09/20/2045 |1.F FE
88315L-AS-7[TMCL 2021-3 A-ABS ......ccoeeeiiiiiiinnns C.... |06/20/2023 |Paydown ................ .... 60,000 |. ... 60,000 08/20/2046 |1.F FE
88411J-AA-4| THRLLC 2 A-ABS ... | eeeee 04/22/2023 |Paydown .......ccccccee |ooviivieeneiiiiins 200 55,673 | 55,673 |......... 55,673 01/22/2034 |[1.AZ .....
89236T-AH-
8 TOYOTA MOTOR CREDIT CORP ........ [....... 04/26/2023 |Maturity @ 100.00 ... |.ccceveereeiinnnnes 6,000,000 6,001,750 04/26/2023 |1.E FE
89656G-AA-
2 TRL211A-ABS ... [ 06/19/2023 |Paydown .......ccccccoee |oeviniieeeeiiiinne |20 36,463 | 36,463 |.......... 36,460 07/19/2051 |1.F FE
89657B-AA-
2 TRL191AT-ABS ....ccoveeeiiiiiiiiieeciiins [ 06/17/2023 |Paydown .....cccoceeeees Jovviiinneeiiiiinne |oenne... 19,314 |, 19,314 |.......... 20,153 04/17/2049 |1.F FE
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89680H-AA-
0 TCF 2020-1 A-ABS ......oooiiiiiieieeiiins [ 06/20/2023 | Paydown 86,776 |ceveieeeeiiinn fereeeeennn (926) | [ (926) 09/20/2045 |1.F FE ...
89683L-AA-8 TRP 212 A-CMO/RMBS ............coooeeee | nnnne 06/17/2023 | Paydown 38,780 |oevviviiiiiiiiens ferviiiiiennn 15 [ [ 06/20/2051 |1.F FE ...
90354P-AA-
5 STEAM 2021-3 A-ABS ......ccovvvvvvvieeeens | vnnnns 06/28/2023 [Paydown ............ooo. feeeeeiiiiiiiiniinnn [ 41,439 [0 41,439 [ 40,714 [0 40,816 | e 622 [ [ 06/28/2051 |1.F FE ...
90373T-AA-
4 ULANI MSN 35941 LLC .....cevvvvviiiiiiiiens [eeeenn 06/20/2023 |Paydown ................ feceeeeeiiiiiiinninns [.enn... 166,667 |......... 166,667 |.........166,667 |.........166,930 |........coeeeeees |oereeeeenn (264) [eevviiiiiiiiiinns forvininns (264) 06/20/2025 |1.D .......
907818-EU-
8 UNION PACIFIC CORP ......cccoevvveiieeeees [eennnn 06/08/2023 |Maturity @ 100.00 ... [.....cccccvvveenenn .....2,116,000 |......2,116,000 |......2,114,074 |......2,115,823 |....ccooeveriiins |ooveeeeenn 177 o foiiiiinne 06/08/2023 |1.G FE
90932P-AA- | UNITED AIRLINES 2014-
6 THROUGHTRUS ... | 04/11/2023 |Paydown ................ [ 107,320 |......... 107,320 |......... 107,722 |......... 107,545 i (225) | e [V2745) | R ...107,320 10/11/2027 |2.AFE
911312-BK-1| UNITED PARCEL SERVICE INC .......... |....... 04/01/2023 | Maturity @ 100.00 ... R 2,000,000 |...... 2,000,000 |...... 1,993,840 |...... 1,999,702 |..ooociviiieninn o 298 | e 298 [oeiiiiiiiiienns 2,000,000 04/01/2023 |1.F FE
92242P-AA-
7 VCHLEASE SA ......cccviiiiiiiiiiececes C.... |05/15/2023 [Paydown .........cccccee ferreriiiiinnnnnnns foeees 155,189 |......... 155,189 |......... 155,189 |[......... 155,189 [oevveiiiiiiiins | o s e s 155,189 05/15/2025 |1.D .......
92916Q-AA-
0 VOYA 2017-4 A1-CDO ......ccuvvveeennne C.... |04/17/2023 [Paydown .........cccceee feeerriviiins il 95,301 |[.......... 95,301 |.......... 95,301 |.cvveenn 1SN0 I RO AUURUUUUU U RO U R 95,301 |eoiivvieiniinns foreeniiiiis s e 2,680 |10/15/2030 |1.AFE
931142-DH-
3 WALMART INC ... [ 04/11/2023 | Maturity @ 100.00 ... |ccceeereeiiiniiens e 2,000,000 |...... 2,000,000 |...... 2,005,520 |...... 2,000,017 |ooocvviiieeein [ (4] RETST R (4] RETT R 2,000,000 |-eevvveeeeeiinnn feereeiiiiinenns fooveieeeeiiiins oo 25,500 |04/11/2023 |1.C FE
931142-EK-5| WALMART INC .......ovvvmrmmmnninnnnnnnnnnnnnnn | vvenns 06/26/2023 |Maturity @ 100.00 ... [.cccccoiiinnnnnnnn foenns 3,000,000 |...... 3,000,000 |...... 2,999,190 |...... 2,999,917 [ievviiiiiiiiinnn oo 83 | s 83 | | 3,000,000 [..eevveeverennnnn fornnnnnnniniinnnn fooreiiiiii e 51,000 |06/26/2023 |1.C FE
9612E0-CY-

1 WESTPAC BANKING CORP ................ C.... |05/31/2023 |Maturity @ 100.00 ... |....cooeeveeeeeen |onnd 6,000,000 |...... 6,000,000 |...... 6,000,000 |...... 6,000,000 |...oooeeeiiieeees Jovveeeiiiiiiinnes fovnnnnnnninnnnns fooviiiiiiiiiiiins o | 6,000,000 |...oovvveveieenne fonnnnnnnnnnnnnnn fooviiiiiiiiins o 150,000 [05/31/2023 |1.D FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 63,600,244 63,601,889 63,194,365 | 63,432,844 51,867 58,765 110,633 63,585,690 14,553 14,553 1,169,557 XXX XXX
74251V-AL-6| PRINCIPAL FINANCIAL GROUP INC .... | ....... |04/O7/2023 |Ca|l @ 100.00 ..ccoeeee |ooveeeeiiiieneeeeens | 2,000,000 |...... 2,000,000 |...... 1,975,000 |...... 1,976,094 [ fooeeennnnnns 84 | | 84 | |, 1,976,179 [...ovvvevennnnnnn [ 23,821 |....... 23,821 |.......... 61,506 |05/15/2055 |2.B FE ...
1309999999. Subtotal - Bonds - Hybrid Securities 2,000,000 2,000,000 1,975,000 1,976,094 84 84 1,976,179 23,821 23,821 61,506 XXX XXX
2509999997. Total - Bonds - Part 4 150,545,617 150,385,611 155,888,020 | 151,050,045 51,867 (343,904) (292,037) 151,018,102 (472,485) (472,485) 3,029,228 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 150,545,617 150,385,611 155,888,020 | 151,050,045 51,867 (343,904) (292,037) 151,018,102 (472,485) (472,485) 3,029,228 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 150,545,617 XXX 155,888,020 | 151,050,045 51,867 (343,904) (292,037) 151,018,102 (472,485) (472,485) 3,029,228 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Northern Trust Company .. ..o e o 10,000 | Joereeeeeeeees oo 4,727,849 |............. 21,392 |............ (12,993)|..
Bank of AMerica ... i o .5.120|............. 119,501 [ | 501,512 ......... 3,615,052 |....... 19,259,400 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 1 1 1
0199999. Totals - Open Depositories XXX [ XXX 119,501 5,229,362 3,636,445 19,246,408
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 119,501 5,229,362 3,636,445 19,246,408
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

119,501

5,229,362

3,636,445

19,246,408

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ... |FIRST AMER:TRS OBG V .... 06/02/2023
94975H-29-6 ..... | ALLSPRING:TRS+ MM | 06/02/2023 1

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1 3

825252885 ... |INVESCO GOVEAGENCY INST ......ereisesreseseesseseesesseessesessessessessessessssssoseeseessesesessssesessesteeseesseseesesseesessessessassessassessessseeseaseaes | | 06/05/2023 ........ [oorreeeseseeeeee X R PR T A 9,536
8309999999. Subtotal - All Other Money Market Mutual Funds 20,009,536 9,536

20,009,53 3 9,536

8609999999 - Total Cash Equivalents
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE OWNERS INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2023

NAIC Group Code 0280

NAIC Company Code

Company Name OWNERS INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ........c.ciuiiiiiienieiienieeie e Yes [ X ] No [

]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes [ X ] No [
]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANLFIEA: ..........eveceeeceeeeeee oo $ 1,233,826
2.32 Amount estimated using reasonable assumptions:............ccccceeceevecieenene $ o
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
Provided in CMP PACKAGEA POIICIES. .....e.vviriiueuetiririsirtrtseetetetesesestst st sessesesesesesestsessesesetesesese e ssssesesesesesese e ss s e s e s ebesesese s ss s esebesetesese s ssssesesesesenenenens [ 46,770

505
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