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STATEMENT AS OF SEPTEMBER 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 oo [er e 4,267,924,040 |....cooviirieriericnienee [ 4,267,924,040 |........... 4,094,424,797
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 22,702,102 [ [ereeieieinnes 22,702,102 oo 23,119,023
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 384,427,883 |....oooeeiericceeine [ 384,427,883 |.........cocc.. 358,197,167
3. Mortgage loans on real estate:
B FISEIENS ..o [ o [ [
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($ ... 11,592,759 ), cash equivalents
[ J 25,000,004 ) and short-term
investments (§  .oveernnieeee ) ettt [t 36,592,763 |....coovovieeriieeinreenees e, 36,592,763 |...ccovvnee. 97,334,948
6. Contractloans (including $  ..ooviiiiiiicccciee Premium NOtES) ...... |eeveeieeieeeiiciieeeciiee e [ [
7. Derivatives ...............
8. Other iNVESLEA @SSELS ....c.oeiurureeeeieiecieeeeeisie et ee e ee s sesees [eesesssisecaenns 72,832,476 |eeeeeeeeeeecccene [ 72,832,476 |..coeoennee. 76,344,215
9. ReCEIVaADIES fOr SECUMEIES .......vvueieiiecieicieicieiceie s [eeeciesci e 13,948 [ e 13,948 oo 150,872
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 4,784,493,213 |.oooeeeeeeeeeeeeees e 4,784,493,213 |............ 4,649 ,571,021
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 33,963,654 [.......coovrierieniinncenes o 33,963,654 |.......cc....... 32,990,122
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 17,479,660 |......ocovvnenee. 3,731,825 .o 13,747,835 | 27,052,208
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .................. 5,932,528
earned but unbilled Premiums) ..........cccceeveieveiiieereeceeeee e [oeeeeeeeeneens 562,427,535 |...oooveceerene 593,253 |.civriee 561,834,282 |................ 482,337,740
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 10,211,562 |..oveeeceeeeeeeeeeeeeees e 10,211,562 |..ccooveenne 14,910,517
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...........c.ccoecevees oo s i [
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 10,830,488 10,830,488 |.................. 2,712,128
18.2 Net deferred tax asset 61,114,707 |.. 61,114,707 |.. 58,338,420
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 289,947 | o 289,947 |.oeeiii 350,522
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ............cccceiiiiiiiiiiiiiiii i [ e e
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 17,344,665 |......ooevecvccciine oo 17,344,665 |................. 14,839,710
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 5,498,155,431 |...cccovinn 4,325,077 |............ 5,493,830,353 |........... 5,283,102, 389
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 5,498, 155,431 4,325,077 5,493,830,353 5,283,102,389
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Miscellaneous ASSEES .....ccooooioiiieiiceceee e | 9,232,618 oo o 9,232,618 |[..ccooee. 7,262,400
2502. Equities and Deposits in Pools and Associations .......cccoveveeeeens fooverevenevenan 6,143,742 | oo e 6,143,742 |.cooovee. 5,658,519
2503, Group ANNUITY oo | 1,968,305 | o 1,968,305 |...coovienn 1,918,792
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 17,344,665 17,344,665 14,839,710




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccoceeeee. 733,741,980 ) oo e 1,508,634,221 |............ 1,410,859,623
2. Reinsurance payable on paid losses and [0Ss adjuStMENt EXPENSES ........ccuiiiiiiiiiiiieieeee et see s [t ans [reeereeere e
3. LOSS AQJUSIMENE EXPENSES .......veveveveieieieieiieisese st tsese sttt s e se s st s s ses et e s s s seses et sss s s sses et et s s seses et s ssssesesesssssnansesessssansnsese|oseesesececeenns 444,301,697 |.ocveenn 439,610,568
4. Commissions payable, contingent commissions and other SiMilar ChArges ..............c.ceueuercieieieieeeieeeeeeeeeeee e e 68,791,931 | 64,585,580
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiriiieiieiiiiiieciete ettt b sn s s b ssnsssesess |ocec e eeennees 11,041,841 | 8,494,444
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccueveviieiiieieiieeteeeeeeee e | 22,433,753 | 24,513,499
7.1 Current federal and foreign income taxes (including $ .....coovveieeecns on realized capital gains (I0SSES)) .....cccvves |rerreeimiiiniiiniieiiniees [
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...ccveveeeee 72,136,279 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNCluding $ v for medical loss ratio rebate per the Public Health Service Act) .........ccccoceuevevevececnes forceveinnne 1,286,214,949 |........... 1,113,196,225
10, AQVANCE PrEIMIUM ....uvivieieteeieteeeeteteetetet et et et et eteseses s et e e et essesese s es et es e st esesseseaseseas s ese s es et es e st esesseseasesensasess s es st esssessssesessesensesens [ersesenseteneeteatebennnetnnesens [oeserenserensnneennens (12,027)
11. Dividends declared and unpaid:
T1T STOCKNOIARES ... d bbbt h et s ettt ettt ese o ettt [t
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 34,445,763 |......cocon.. 27,052,953
13.  Funds held by company under reiNSUraNCe trEALES ..........cciiiuiiiiiiiiiiiiie ittt sb et be e be et enbesaeesseesneesd|en b e et e st et e st e s e e e sreeans [reesteenreste s e anes
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiriiiiiiiiicieiecee et 6,132,748 | 6,105,224
15.  Remittances and itemMS NOt @lIOCALEM ...........c.oiuiiiiii ettt ettt e e et sae e sheesbeesbeesbeebeenbeennesnnesnnes [oebeentesnte st s s e seesreesreears [reeebeenteste e et
16.  Provision for reinsurance (including $ ......ocoovoeivieiiiciienns Lo =Y OSSOSO RSOOSR RN
17.  Net adjustments in assets and liabilities due to foreign exchange rates .............cccoccoviiiiiiiiiiiiiiee o
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and affiliates 203,257,071 |... 174,974,067
20, DEIIVALIVES ... R R R R R R R R R R e e e e e s s
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 15,146,574 12,412,943
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 3,608,081,823 3,281,793,099
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 3,608,081,823 |............ 3,281,793,099
29. Aggregate write-ins for SPeCial SUMPIUS FUNAS .......oiuiiiiiiiiiii ittt b e bttt e bt et e saeesaeesbeesbeesbeeneoreaneesneesbeesbeeabeesbeesteenes [entesnsesseesseesneeareeareereens
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 6,500,000 |................... 6,500,000
L P =) =Ty (Yo [ o= o] = I o o] P! ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e ot
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in and CONHDULEA SUPIUS .........c.ooouiiieeeeeeeeeeeec ettt e s s st esesesesessasssesesesesessasasasessssssssananasesnsao|eseseseseeeas 220,998,592 |............... 220,998,592
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.veveeececeeteieeeeececeete e eeeeecaetetesessscaetesesesessssesesesesensssetesesesensssssesesesansssesesesasansnsssesasasansssntesesassnsnsndfeetessenenes 1,658,249,938 |........... 1,773,810,698
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 1,885,748,530 2,001,309,290
38. Totals (Page 2, Line 28, Col. 3) 5,493,830,353 5,283,102, 389
DETAILS OF WRITE-INS
2501, MiSCellaNeoUs LiabiliTies .....ciiiiiiieiiii ettt bbbttt [ 15,146,574 |.....coovnee. 12,412,943
b0 OO TP TY OO TP PSP PRPTU RSP UP PP OUSPOPRPPIIN
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAgE ...........couiiiiiiiiiieiicece et [ee et et
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 15,146,574 12,412,943
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN

2902.
2903.
2998.
2999.

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

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

3201.
3202.
3203.
3298.
3299.

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

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




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

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ........... 2,188,083,533 ) .o 2,007,255,593 |............ 1,848,221,281 |............ 2,490,396,934
1.2 Assumed (written $ .o 3,890,764 ) ..o s 3,251,671 [ 698 [ 2,751,683
1.3 Ceded (written $ 188,709,077 ) oo ..179,339,278 |.. ..199,547,289
1.4 Net (written $ ... 2,003,265,220 ) ..o 1,831,167,986 |............1,701,150,281 |............ 2,293,601,328
DEDUCTIONS:
2. Losses incurred (current accidentyear $  ............ 1,423,773,340 ):
2.1 DIFECE ..ttt e 1,540,754,472 |........... 1,414,550,592 |........... 1,930,060,455
2.2 ASSUIMEA .ottt 2,048,154 | [0 1,500,864
2.3 Ceded ..133,974,186 |.. ..160,256,723 |................ 238,783,239
24 Net ..o ..1,408,828,441 |.. ..1,254,293,379 |... ..1,692,778,080
3. Loss adjustment EXPENSES INCUITE ...........c.cucueiiieeieeeieiieeeseieie st sess e sese s sssesesess st ssans [eesesericecnenns 163,093,476 |............... 167,400,948 |................ 233,094,174
4. Other Underwriting @XPENSES INCUITEA ..........c.cvoviuiriueieieiieseseseiessssesesesssesssesesesssssssesesessssssesesssssans|eessecesssenees 535,329,138 |....ccovnvee 536,802,573 |............... 695,901,875
5. Aggregate write-ins for underwriting dedUCHIONS ............ccuiiiiiiiiiiiiicceeeeeeee e [ .
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.ccvuiueuiiriiiieieieeeeeeieieie e 2,107,251,054 |............ 1,958,496,900 |............ 2,621,774,128
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeuiuiiriirieieieieieeeeieieeeiee e e (276,083,069)].............. (257,346,618)|.............. (328,172,801)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuriieiieeiniieirei ettt 105,592,275 |..cocveennee 84,944,602 |............... 117,600,985
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccccovvvviviiccns 0 e (834,097) 9,626,085 14,749,695
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviririririeieieieiiiie sttt seseses s oo s seenenens 104,758,179 |..cocveennee 94,570,687 |........coec.... 132,350,680
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
S 0 amountcharged off §  ..occoovvurinene 1,811,517 ) o e (1,811,517) | (2,512,547) ..o (3,429,103)
13. Finance and service charges not included in PremilumsS ...........ccoivieiieiieiiciieiiieeeseeseeseeseeseesee e e [
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiiiiiieieieieieee s (692,622) (142,743) 1,175,065
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena (2,504, 139) (2,655,290) (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) ........cocoiuiiiiiececeee et ene e e (173,829,029).....covve. (165,431,221)]c.cccvenenee (198,076,158)
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 461,631 434,261 727,049
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) ......ooueueveiiiiieeeieiieeeieie et [ (174,290,660).............. (165,865,482)|.............. (198,803,207)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (32,018,360) (36,096,083) (54,366,803)
20. Netincome (Line 18 minus Lin€ 19)(t0 LiNE 22) .....c.cveveuiiriiiieieieieieeeeeeie e (142,272,300) (129,769,399) (144,436,403)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 2,001,309,290 2,221,856,619 2,221,856,619
22, Netincome (from LiNE 20) ........c.ceueuiirirriiiiieieiciiie ettt sttt [ee e (142,272,300)|............. (129,769,399)|.....cvnnve. (144,436,403)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 6,487,892 18,337,909 ..(99,974,597) ..(77,631,517)
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuviririniniininenneneesesesese e s s
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. 9,264,179 |.. 4,218,729 |... .3,607,834
27.  Change in NONAAMItEEA @SSELS ..........ccceviiiieieereiiiieeeiete et esete et es et bbb ss st es b ss s ese s e ee e e s (890,548)|......ccvnenve (1,209,157)|.c.cvveenee (2,087,243)
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,1 PAI TN <ttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
2GR T =1 o OO T TS U TP RO KOO RR RO
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (115,560,760) (226,734,425) (220,547,329)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,885,748,530 1,995,122,194 2,001,309,290
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceieriiiiiiiiiiiiciiiicceeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401. Miscellaneous INCOME aNd EXPENSES .......cocveveveuiuieiiiieieecececcee et (692,622)]....coveeeeeeeans (142, 743)|eee 1,175,065
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ............ccoeveiiiiieiiiiiiiiicceeeesee e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (692,622) (142,743) 1,175,065
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiciciiiceeesesfee e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above)




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

CASH FLOW

-

© ® N o o > w0 D

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 MinuS LiN€ 10) .......coiiiiiiiiiiiieie et
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 iNVESLEd @SSELS ........cciiiiiiii e

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 10 12.7) ....ociuiiiiiiiiiiiiie e
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
............ 1,944,508,830 |............ 1,731,470,182 |............ 2,312,879,434
................ 114,818,345 |................. 96,437,665 |............... 128,192,961
(2,504,139) (2,655,290) (2,254,037)
2,056,823,036 1,825,252,556 2,438,818,358
............ 1,306,354,888 |............ 1,195,336,008 |............ 1,598, 168,219
................ 688,996,907 |................708,598,708 |................916,077,920
...................... 461,631 | 434,261 |l 727,049
(23,900,000) (43,000,000) (57,730,229)
1,971,913,426 1,861,368,973 2,457,242 ,959
84,909,611 (36,116,416) (18,424,600)

..408,163, 134
.33,734,338

................... 3,500,208 |..................6,411,195 [.................7,189,276
7,818,198 210
................ 380,963,077 |................354,157,389 |................449,086,748
................ 544,206,232 |................320,697,023 |................476,605,291
................... 9,591,937 |.......cccee..e. 3,253,001 |............... 27,961,969
................... 1,365,907 |...................6,002,883 |................. 15,656,542
148,497
555,154,076 329,953,477 520,372,300
(174,190,999) 24,203,912 (71,285,552)
28,539,204 (68,123,932) 93,703,293
28,539,204 (68,123,932) 93,703,293
................ (60,742,184)|................(80,036,436)/................... 3,993, 141
................. 97,334,948 |................ 93,341,807 |................ 93,341,807
36,592,764 13,305,371 97,334,948

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




STATEMENT AS OF SEPTEMBER 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 $ (142,272,300) $ (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 $ (142,272,300) $ (144,436,403)
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 1,885,748,530 $ 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:
$ -8 -
$ -3 -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,885,748,530 $ 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) NA
4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,474,595
2. 12 Months or Longer $ 159,088,459
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 65,433,537
2. 12 Months or Longer $ 807,216,060
(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 SEPTEMBER 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 SEPTEMBER 30, 2023 OF THE OWNERS INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20
A.

Fair Value Measurements

(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 $ 11,592,759 | $ -1$ -1 -3 11,592,759
Cash equivalents $ 25,000,004 | $ -1$ -1% -1$ 25,000,004
Bonds - industrial and miscellaneous $ -1% 27,689,358 | $ 1,730,118 | $ -1$ 29,419,476
Bonds - hybrid securities $ -1% 6,389,880 | $ -1$ -1$ 6,389,880
Preferred stock $ 17,510,852 | $ 2,891,250 | $ -1% -3 20,402,102
Common stock - industrial and
miscellaneous $ 61,742,070 | $ -9 -8 -1 61,742,070
Common stock - mutual funds $ -9 93,469,534 | $ -1 -1$ 93,469,534
Common stock - exchange traded funds $ -1$ 229,216,279 | $ -1$ -1$ 229,216,279
Total assets at fair value/NAV $ 115,845,684 | $ 359,656,301 [ $ 1,730,118 | $ - 13 477,232,103
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 - 18 -
Total liabilities at fair value $ -|3 -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 | $ 1,622,232 | $ -1$ $ -1$ 125,554 | $ -1 -1$ (17,669)] $ -13 1,730,118
Total Assets $ 1,622,232 | $ HIE $ -|$ 125554 [ § BE -1$ (17,669)[ § -T$ 1,730,118
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 -1$ -1$ -1$ -1$ -
Total Liabilities $ -1$ -13 $ -13 -1$ -1s -1s -13 -13 -

B. N/A

C. Aggre

(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.

Level 2 Measurements Include:

Q)

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

N/A

N/A

NOTE 21

ate 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 $ 3,849,976,025 | $ 4,267,924,040 | $ 176,321,330 | $ 3,646,540,397 | § 27,114,298 | § - -
Preferred stock $ 22,755,462 | $ 22,702,102 | $ 19,864,212 | $ 2,891,250 | $ - -8 -
Common stock $ 384,427,883 | $ 384,427,883 | $ 61,742,070 | $ 322,685,813 | $ -|$ -8 -
Cash $ 11,592,759 | $ 11,592,759 | $§ 11,592,759 | $ - -$ -8 -
Cash equivalents $ 25,000,004 | $ 25,000,004 | $ 25,000,004 | $ -1$ -1$ - -
Other invested assets $ 70,611,441 $ 72,832,476 | $ - 33,121,051 | $§ 37,490,389 | § - -
Uncollected premiums $ 575,582,117 | $ 575,582,117 | $ 575,582,117 | $ -1 -13$ -3 -

Not Practicable to Estimate Fair Value

Instruments Measured at Net Asset Value

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 SEPTEMBER 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 September 30, 2023, $715 million was paid for incurred losses and loss adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $1.03 billion as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $102.9 million, or 5.6%, 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 $ 1,674,783,738 $ 1,971,716,515
Prior Years $ (102,861,822) $ (45,844,261)
Paid Losses:
Current Year $ 754,701,323 $ 1,026,985,429
Prior Years $ 714,754,866 $ 774,851,040
$ $

Reserves, end of period 1,952,935,918 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 SEPTEMBER 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
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b et b ettt et e eae e e h e e e h e e sh e e b e e bt e bt e a bt e mbeeabeeaeesheeebeeabeenbeebeenbeenbeannennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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

reporting entity? .....

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

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. ...........cccooceiiiiiiiiiniinieiciines

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

61 SO S S TSRS PPN

By what department or departments?

05/24/2021

(@3 e R D= o) Qo) g U= g Lo ST USRS

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

occ

FDIC

SEC
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9.3
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14.26
14.27
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16.

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

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

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

FINANCIAL

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

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... 5,967,346
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeenene .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LOLLLe e

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiieeieeeeee et see e D e D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiccccc e Yes[ 1 No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]
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. .....
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. .........cociiiiiiiiii e $

7.1



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

GENERAL INTERROGATORIES

17.  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? ..................... Yes [ X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Northen Trust CO. ..o 50 South LaSalle St Chicago, IL 60603 .........cccccoeeieieviieiicieiceeee

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............ccccceiees Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 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 2
Name of Firm or Individual 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 @SSEtS?..........coviriirrieeeiin e Yes[ 1 No[X]

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?..........c.ovvereceienennnseceene Yes[ 1 No[X]

17.6 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.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5Gl 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? ........ Yes[ 1 No[X]

20. 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.

Has the reporting entity self-designated PLGI SECUMIES? ............ccooiiiiiiiiiiiiii s Yes[ 1 No[X]

21. 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? ............cccccoeiiiiiine Yes[ 1 No[X]

7.2



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueuereeeeceeueeeeeeeceeee e eee e enenaeae e nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErEST GrEALEr thAN ZEIO? .........oeieeececveeee ettt ettt ettt et sea ettt e e e s aetetetesenssaeae s et e s ensss et e s et esensnsstesesesenssssaetasasensnssaesesasennsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
A I oto TS ot T g = 1T 4 1= gL Qo T=Y (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee e eeeae et s s ae e s s s asas s et s s s ssasaesesessanassesessssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccrueueieieeececeeteieeeeeecte et ee e et see s ssaesesesesenssaesesesesenssaesesesesenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiiiienin e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevucnee... Yes [ X] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ......c..ieevieetieetie ettt e s b e es b s es s bt 88 b8 b b8 bbb et E bbbttt Yes [ ] No[ ]




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

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

6
Current Year
To Date

7
Prior Year
To Date

O Nk wN =

Alabama
Alaska ...
Arizona ..
Arkansas
California
Colorado
Connecticut ..
Delaware
District of Columbia
Florida
Georgia .
Hawaii ...

Kansas ..
Kentucky ...
Louisiana

Maryland
Massachusetts .
Michigan
Minnesota
Mississippi
Missouri ...
Montana ....
Nebraska ..
Nevada
New Hampshire
New Jersey
New Mexico ..

Oklahoma .
Oregon
Pennsylvania
Rhode Island
South Carolina .
South Dakota ...
Tennessee ...

Wyoming

American Samoa .
Puerto Rico
U.S. Virgin Islands

Northern Mariana
Islands

Canada

Aggregate Other Alien OT
Totals

51,100,210
.............. 35,758,322
.............. 25,235,351

.............. 47,385,468

14,720,457
146,264,742
936,751

............... 9,213,695
.............. 64,375,390

258,643,668
26,612,290

17,312,270
46,508,040

..110,207,578 |.

..389,626,089 |.

..107,369,611 |.

80,550,561 |..

..139,155,901 |.

48,498,259

.............. 29,342,955
.............. 25,132,473

19,713,333
125,072,998
................... 950,474

............... 8,071,321
.............. 56,047,984

............ 210,040,260
.............. 23,346,019

18,838,399
55,942,822

95,571,842 |.

.71,668,360 |.

.. 127,046,755 |..

.............. 27,187,343
21,422,545
.............. 32,242,894

.............. 84,557,726

............... 5,789,554
111,388,504
457,395

............... 7,233,320
.............. 49,148,356

134,785,551
16,772,832

10,071,810
.............. 31,941,941

66,704,127 |.

..247,980,554 |.

.79,231,09 |.

41,776,964 |.

.78,206,399 |.

.............. 22,189,765
18,123,870
.............. 26,615,722

.............. 89,728,279

............... 6,164,323
80,996, 194
............... 1,007,684

............... 4,273,629
.............. 35,498,898

102,099,018
14,980,721

.............. 23,711,013
.............. 22,861,053

52,030,218 |..

..222,063,634 |.

.70,247,673 |.

.33,864,280 |.

72,308,611 |.

.............. 47,510,836
.............. 35,463,119
.............. 27,885,981

.............. 83,451,063

14,932,837
130,682,988
877,695

............... 6,733,216
.............. 78,908,576

143,628,928
.............. 23,864,307

17,030, 111
.............. 43,558,229

199,109,799 |.

..334,030,493 |.

.71,808,573 |.

53,460,822 |..

..106,892,511 |.

.............. 36,069,185
.............. 33,508,891
17,867,744

.79,848,902

.............. 93,404,497
..284,045,524
15,398,152
132,105,887
............... 1,039,370
65,949,565
............... 6,739,934
.............. 72,162,350

118,448,360
18,987,551
.49,036,739

.. 119,790,409
17,683,609
.............. 38,372,023

58998.

58999.

DETAILS OF WRITE-INS

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

Totals (Lines 58001 through
58003 plus 58998)(Line 58
above)

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccouenne.

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .........

6. N - None of the above - Not allowed to write business in the state... .....



STATEMENT AS OF SEPTEMBER 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

TT

Insurance Company

NAIC # 18988
38-0315280
MI
1
100% 100% 100% 100% (Affiliated Board)
CIG Holding Company, Inc. Atlantic Casualty Home-Owners Property-Owners Concord General Mutual
Insurance Company 1 Insurance Company | 1] Insurance Company Insurance Company
NAIC # (None) NAIC # 42846 NAIC # 26638 NAIC # 32905 NAIC # 20672
45-3835840 56-1382814 38-2448613 35-1370824 02-0131910
DE NC MI IN NH
100% 100% 100% 100% 100% 100% (Affiliated Management)
California Capital Insurance Auto-Owners Specialty Owners Southern-Owners Green Mountain Insurance Vermont Accident Insurance State Mutual
Company Insurance Company 1 Insurance Company | 1] Insurance Company Company, Inc. 1 Company, Inc. Insurance Company
NAIC # 13544 NAIC # 12508 NAIC # 32700 NAIC # 10190 NAIC # 20680 NAIC # 13110 NAIC # 16020
95-1332270 20-3474416 34-1172650 59-3265407 03-0127400 03-6010097 01-0165140
CA DE OH MI VT VT ME
100% 100% 100% 100% 100% (Affiliated Management)
Eagle West Insurance Monterey Insurance Lake Country Lake Country Peoples Business Sunapee Mutual Fire
Company 1 Company Corporation 1 Finance, LLC Services of NH, Inc. 1 Insurance Company
NAIC # 12890 NAIC # 23540 NAIC # (None) NAIC # (None) NAIC # (None) NAIC # 28479
94-1497091 77-0177724 84-0882220 47-1806878 26-1187549 02-0233364
CA CA MI MI NH NH
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




cl

STATEMENT AS OF SEPTEMBER 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) *
. 0280 ...|Auto-Owners Insurance Group ............ |..... 18988 .... [38-0315280 .. Auto-Owners Insurance Company LML . e N0
. 0280 ...|Auto-Owners Insurance Group ............ |..... 61190 ....|38-1814333 .. Auto-Owners Life Insurance Company . LML Auto-Owners Insurance Company ... Ownership.. ..}.100.000 ... | Auto-Ouwners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....| wererrrrnnnnnns Auto-Owners Life Finance, LLC .. Auto-Owners Life Insurance Company ......... Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 26638 ....|38-2448613 .. Home-Ouwners Insurance Company .. . Auto-Owners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 32700 ....|34-1172650 .. Ouners Insurance COmpany ............ccceceeeunnns .| Auto-Ouners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 32905 ....|35-1370824 .. Property-Owners Insurance Company Auto-Owners Insurance Company ... Ownership.. .100.000 ...|Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 10190 .... [59-3265407 .. Southern-Owners Insurance Company .| Auto-Ouners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....|84-0882220 .. Lake Country Corporation Auto-Owners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....|47-1806878 .. Lake Country Finance, LLC .... .. Auto-Ouners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....|38-3414160 .. XBY 2, LLC oo . Auto-Owners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....| wererrrrnnnnnns X By 2 Canada Inc .|X By 2, LLC .. | Ounership.. .100.000 ... |Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 42846 ....|56-1382814 .. Atlantic Casualty Insurance Company ........... . Auto-Owners Insurance Company ................ Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 12508 ....[20-3474416 .. Auto-Owners Specialty Insurance Company ..... .| Auto-Ouners Insurance Company ................ Ownership .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 20672 ....|02-0131910 .. Concord General Mutual Insurance Company .... .| Auto-Ouwners Insurance Company ................ Board of Directors.. Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 20680 ....|03-0127400 .. Green Mountain Insurance Company, Inc ... .| Concord General Mutual Insurance Company . |Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 16020 ....[01-0165140 .. State Mutual Insurance Company Concord General Mutual Insurance Company . |Management ..|Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 28479 ....|02-0233364 .. Sunapee Mutual Fire Insurance Company .. .| Concord General Mutual Insurance Company . |Management... ..| Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 13110 ....[03-6010097 .. Vermont Accident Insurance Company, Inc ..... Concord General Mutual Insurance Company . |Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....|26-1187549 .. Peoples Business Services of NH, Inc . . | Concord General Mutual Insurance Company . |Ownership.. .100.000 ...|Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 00000 ....|45-3835840 .. CIG Holding Company, Inc. .......... . |Auto-Owners Insurance Company Ownership.. .100.000 ...|Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 13544 ....[95-1332270 .. California Capital Insurance Company . CIG Holding Company, Inc. ........... . | Ounership.. .100.000 ... |Auto-Owners Insurance Company ...
. 0280 ...|Auto-Owners Insurance Group ............ |..... 12890 .... [94-1497091 .. Eagle West Insurance Company .................... .|California Capital Insurance Company ...... Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 23540 ....|77-0177724 .. Monterey Insurance Company .|California Capital Insurance Company ...... Ownership.. .100.000 ...|Auto-Owners Insurance Company
. 0280 ...|Auto-Owners Insurance Group ............ |..... 11165 .... [ 77-0576840 .. Nevada Capital Insurance Company ... .|California Capital Insurance Company ...... Ownership.. .100.000 ...|Auto-Owners Insurance Company

Asterisk |

Explanation




STATEMENT AS OF SEPTEMBER 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. FF® e e 5,766,755 |.....cocvvuneene 9,660,661 |.....coveeicne 167.5 | 166.0

2.1 AIIE LINES .ottt e 11,409,376 |....ccccvenee 11,041,184 .o 96.8 [ 45.0

2.2 LAY LT o] =3 o1 |7 o o A OO AP AP OTOPRTN

2.3  Federal flood

2.4 Private crop ..

25 Private flood ... .

3. Farmowners MUItPle PEFl ..........ccovovovevevieeeeececeeeee e e 8,916,527 |.coovvivereranne 8,710,165 | 7.7 oo 181.1

4. Homeowners multiple peril ...................c....... ...94,411,683 |.. ... 75,583,758 |..

5.1 Commercial multiple peril (non-liability portion) .............ccceeeerererirreeeees e 356,823,053 361,209,708

5.2  Commercial multiple peril (liability pOrtion) ............cceveveveveveeeeeeeeeeeeeees e 197,798,784 |.....ccccocoec. 84,743,091

6. Mortgage guaranty

8. OCAN MAMNE ...t

9. INIANd MAFINE ...
10. Financial guaranty
111 Medical professional liability - OCCUITENCE ............ccoiiiiiiiiiiiiiiicn i [ [ [
11.2  Medical professional liability - claims-made ............ccooriiiiiiiininienene e i [ [
12. Earthquake ...........ccooiiiiiiii e 4,061,168 |.ocoeececee 10,600 [ 0.3 |
131 Comprehensive (hospital and medical) individual .............cccoooiiiiinnnnien fori e [ [
13.2  Comprehensive (hospital and medical) group ..........ccccoevrviriinininininnen e e e
14. Credit accident and health ... [ [ [
151 AT o] 0 O S O OO UORUORU (SOOI
LT 0 1= T = o) o O A A RO PP RN
15.3  Disability iNCOME .......cociiiiiiiiiiiiciicit e e [ [ [
LT |V T=To [Tz 1 R0 o] o] (=T 4 T=Y | O R A RO PP RPN
15.5  Medicaid Title XIX ......ciiieiiiiiirisieieiceet ettt snsnen oo oo o [
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ... [
16. Workers’ compensation ...... ... 75,866,343 |.. ... 20,371,325 |..
17.1  Other liability - OCCUITENCE .......oviieieieeeieieeiieieieietee et | 110,266,889 |................ 65,710,271
17.2  Other liability - ClAIMS-MAAE .....c..oiiiiiiiiee e [ [ [oeie e es [oeee e s
17.3 EXCeSS WOTKErs’ COMPENSALION .......cceeiuiiiiiiiiiieiie e siesieesieesieesnesnesee e ot eins |orteeieere s s s seene [oeresteesieenie e e e e e e snesne [oreeteene s e e e see e saeeaes
18.1 Products liability - OCCUITENCE .......c.ooiiiiiiieiiecieeeeece e [ o oresee e
18.2  Products liability - claims-made ...........cccccciiiiiiiiiiiiiiiieiciccicceeececee e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ..............ccccoev.ferrrrcennnns 17,675,742 | 12,832,510 [.oooiiicee T2.6 | 48.6
19.2  Other private passenger auto ability ..............cccoeveveieueeereieieieeeeeeeee o 437,349,715 | 358,186,841 |...cooviiiiee 81.9 [ 77.9
19.3  Commercial auto no-fault (personal injury protection) .............cccoeeeevevevereeesfeorervsnenenns 1,011,584 |....cccocoeeneee 1,162,509 | 114.9 | (13.8)
19.4  Other commercial auto Iability .............cccvrveveviiiiiiirereiiieecere e e 161,938,321 [ 137,691,742 | 85.0 [ 98.3
21.1  Private passenger auto physical damage .................cccceeueeeeeeeiereererereees e 388,325,583 |...cceeene 283,998,192 oo T T O 75.0
21.2  Commercial auto physical damage ............ccoeueueuieririnieeeieeeeeeeee e e 87,886,387 |...ceverrnne 90,676,451 |....ovecne 103.2 [ 82.0
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FId@IItY oo
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INEEINALIONAL ... s e [ e [
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .............ccoeeveveveveveeuenfresessnnens D, 0, TR R, D&, ¢, TR R, D& ¢, TR RO, XXX
32. Reinsurance - Nonproportional Assumed Liability ...............c.coeveveueeeeeresferesesnnnens XXX e [ XXX [ XXX v [ XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .................c.......fererereeenes D, 0, TR RS, D&, ¢, TR R, D& ¢, TR RO, XXX
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn
35. Totals 2,007,255,593 1,540,754 ,472 76.8 76.5

DETAILS OF WRITE-INS

L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............Joeoi e e [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

13



STATEMENT AS OF SEPTEMBER 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

Allied Lines
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril
Commercial multiple peril (non-liability POrtion) ...........cooiiiii s
Commercial multiple peril (liability POFtION) .........coiiiiiiiiiii s
[V lo g (e =T T o U E=T =T o YOS URRR
OCEAN MAMNE ...ttt bbb bbb bbb
Inland marine

Financial guaranty
Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

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

Vision only

DENEAL ONIY ...
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

Commercial auto physical damMage ...........coouiiiiiiiieeeee e

Aircraft (all perils)
Fidelity

Boiler and machinery
Credit

International

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines
Aggregate write-ins for other lines of business

................... 4,689,100

....................... (17,398)
................. 40,481,710
................ 141,456,783
70,147,111

24,067,363
39,401,673

................... 6,255,708
................ 173,227,489
....................... 335,144

................ 155,626, 356
................. 26,450,310

..2,257,058 |.

51,286,575 |.

...... 6,929,749 |. ......5,203,029
................. 13,602,910 |................. 10,360,309
........................ 94,655 |-
................... 2,739,131 |................ 15,943,753
................ 105,867,151 |................. 85,401,193
................ 403,084,541 |...............320,806,895
............... 215,199,880 |................ 188,833,774
................. 50,065,462 |................. 47,229,756
................... 4,262,104 |................... 3,534,123

................. 80,482,805
................ 120,187,391

18,701,922
................ 487,010,497
................... 1,062,912

433,726,514
................. 84,829,164

. 158,516,046 |.

.................. 78,783,357
................ 107,372,311

16,442,860
................ 405,550,479
................... 1,036,832
..184,739,757
356,154,778
97,420,734

Totals

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 SEPTEMBER 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. 2020 + PriOT oo oo 461,038 |[.ooeeinee 91,307 | 552,345 220,740 234,082 |.coviceeenne 288,132 359,748 | 47,835 [ (6,350) | ceeeeecnenee 41,485
2. ....210,079 |.... .. 143,315 |.. ....353,394 |.... ..116,834 |.. ..126,999 |.. ....154,853 |.... 214,434 |. ..(73,568)].. (11,961)
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 671,117 | 234,622 |.oooiinne 905,739 337,574 361,081 | 442,985 574,182 , (79,918) [ 29,524
4, 2022 oo 357,409 587,322 oo 944,731 269,352 |.oooiien 92,317 o 361,669 |......cconvee 167,798 236,774 |.cocoveene 458,671 [ 79,741 | (204,132)|......ceveeve. (124,391)
5. ... 1,028,526 |.... 821,944 |. .... 1,850,470 |.... 606,926 |.. ...115,824 |.. . 722,750 |.. ....610,783 |.... ....85,473 |.. ....336,597 |.... ..1,032,854 |. .189,183 ....(284,050)/.. ....(94,867)
6. 2023 ..o DO & S DO & S DO & S XXX oo v 746,706 746,706 |........... DO ¢ I R 322,922 | 597,160 |.....ccovvenee. 920,082 |............ DO & S R DO & S R XXX
7. 1,028,526 821,944 1,850,470 606,926 862,530 1,469,456 610,783 408,396 933,757 1,952,936 189,183 (284,050) (94,867)
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. 184 2. (34.6) 3. (5.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (4.7)




STATEMENT AS OF SEPTEMBER 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? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine 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 qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:
No explanations needed
No explanations needed

No explanations needed

Bar Codes:

friioeaSules SemenocementRentter £ |II| II ||| |I ||I || |II || II| II| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
§ 2 7 0 0 2 0 2 3 4 9 0 O

epemeni o St pecemententer 8 |II| II ||| |I ||I || |II || II| II| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
§ 2 7 0 0 2 0 2 3 4 5§ 5 O

e Coverage pemeniBesemententer 29 |II| II ||| |I ||I || |II || II| II| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
s 2 7 0 o0 2 0 2 3 8 6 5 0

[
0 0 3§
0o 0 38

o
— —
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OWNERS INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE

17



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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 76,344,215 .... 67,804,044
2. Cost of acquired:
2.1 Actual cost at time of acquisition ... 12,515,780
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 72,832,477 76,344,215
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 4,475,740,987 |............ 4,513,752,063
2. Cost of bonds and stocks acquired 553,798,169 ...504,567,260
3. Accrual of discount 3,213,814 3,620,405
4. Unrealized valuation increase (decrease) 26,648,994 ...(99,009, 137)
5. Total gain (loss) on disposals ... (1,070,375)]... .... 12,165,459
6. Deduct consideration for bonds and stocks disposed of 369,644,670 441,924,586
7. Deduct amortization of premium 13,119,498 .... 18,369,592
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 4,675,054,025 4,475,740,987

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted 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
To INAIC T () ettt sttt [ 3,466,228,850 |................ 108,559,503 |........cccvnvee 88,878,013 |.oeerrenee 4,966,099 |............ 3,481,299,447 |............ 3,466,228,850 |........... 3,490,876,438 |............ 3,458,341,547
2. NAIC 2 () ettt h bbb b bk e b e b e bt et b et bt bt b s bbbt nnese e aeenens [e s 697,445,040 |.......cco.e. 54,391,732 |.ooooiien 7,795,188 |..ooovvnnne. (4,196,294)|................ 653,599,470 |...covvrennn 697,445,040 |................ 739,845,291 | 591,347,672
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 36,799,033 |- oo 1,461,000 |....cccovvvneee. (2,783,371) |cceenne 37,823,274 |......c.c..... 36,799,033 |....cocvenee 32,554,662 |.....ccoonve. 39,287,349
4. INAIC 4 (@) oottt h et h ekt b e b £ b e b e £ ek £t h ekt b et bttt ettt ettt enebe s [t 4,159,828 |- e 17,669 ..o (188,897) [ 4,241,259 | 4,159,828 |.....coovveenn 3,953,263 |....ccvvveinee 4,216,678
5. NAIC B () ittt bbbttt [rr e 896,719 [ e [ (202,333) ] ceceeeeerereeneenens 899,368 |....cooeeeereeene 896,719 .o 694,386 |......ccoovneeene 1,231,551
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 253,866
7. Total Bonds 4,205,529,470 162,951,236 98,151,870 (2,404,795) 4,178,116,684 4,205,529,470 4,267,924,040 4,094,424 797
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 21,263,404 |...ooviiiiciccens [ 3,466,252 |...cocoviriiiins 164,950 | 21,061,849 |..cooovrinene. 21,263,404 |................. 17,962,102 |, 18,675,063
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 4,513,440 |- e [ 226,560 |....cooveeenne 4,217,960 |oererrienee 4,513,440 |ooiine 4,740,000 |oeoeceeriennee 4,443,960
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, Total Preferred StOCK ..o 25,776,844 3,466,252 391,510 25,279,809 25,776,844 22,702,102 23,119,023
15. Total Bonds and Preferred Stock 4,231,306,314 162,951,236 101,618, 122 (2,013,286) 4,203,396,493 4,231,306,314 4,290,626, 142 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 $ oo i NAIC2 $ ; NAIC3 $

NAIC4 $§ e i NAICS § ; NAICG $..........




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
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 AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[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 .............cocuiiiiiiiiiiiieiiee et

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)

Deduct total NONadMItted @MOUNLS ..........oiuiiiiie ettt a e b et e e e e e s e e sseeeneeeseenaeeneesneenseeneeeneens

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

................. 97,037,064
................ 480,262,782

25,000,004

97,037,064

S108




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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. ....ccoovvvuvevnnveennneenn. | CNICAZO weuvevenieenieeeiieiiiieeiieeeneeennns feeenn. ILo.eo..... [ Oak Street Real Estate Capital, LLC ...ceuvveveiveennvennnennns Joveeeenns wvveeenn [0a04/29/2020 o feveeee v feees e e n 228800 |eeieeeeceeeeeeeeeeeeiees Jeeeeeieeeeeeeeeeeieeeieee fereeeieennnn... 0.130
2199999. Joint Venture Interests - Real Estate - Unaffiliated 224,400 XXX
.| One Equity Partners VI, L.P. cooeuiiiiiiiiieeeie e New York One Equity Partners VII, L.P. woveeeiiiiiiiiieiiieeiieeees foeeiieei s ceeeis ...04/18/2019 ...
NB Strategic Co-Investment Partners Il LP New York ... .[NB Strategic Co-Investment Partners Il L ... ....09/20/2012 ...
EnCap Energy Capital Fund XI .. Houston .. EnCap Energy Capital Fund XI .. ..07/17/2017 .
Huron Flex Equity Fund, L.P. Detroit Huron Flex Equity Fund, L.P. ..01/22/2018 .
| Apax X USD L.P. toovveiiiiiiinnnns London ... .| Apax X USD L.P. ...01/15/2020 ... ..129,262
2599999. Joint

Venture Interests - Other - Unaffiliated

242,783

1 164,631

6099999. Total

- Unaffiliated

467,183

1,164,631

6199999. Total

- Affiliated

6299999 - Totals

1,164,631

467,183
SCHEDULE BA - PART 3
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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [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 crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Napier Park Railcar Lease Fund, LLC .......... New York ... .[Napier Park Railcar Lease Fund, LLC .... [....01/08/2013 ...]|....08/04/2023 ...|........ 17,821 [.ccreriiriiiis Joireiniieiniees foreenieeeiieeis feieeeiieeiiees Joeeeeieeeiieeen foeeieeieiis e 17,821 |........ 17,821
... |Napier Park Railcar Lease Fund II, LLC . New York ... . [Napier Park Railcar Lease Fund II, LLC |....12/22/2015 ...|....09/29/2023 ...]........ 82,271 [eevuiiinniins Jovoreinnenninee foreeninniiinens fovvoneininiiiins Jovveenineinineen foviiniiiniins Jovenenns 82,21 |........ 82,21
0399999. Transportatlon Equipment - Unafflllated 100,092 100,092
................... BREP VII Commercial Real Estate Trust ....... [Troy .....ccoovviviviinineenineennnee foeveneee Mloooo. .. | BREP VII Commercial Real Estate Trust . |....08/30/2012 ...|....08/11/2023 ... ........26,780 recrrneeeeees freereeeeeii feeeeen e e feeeeins 10000 26,780 .00 29,583 | oenn2,803 2,808 [
Oak Street Real Estate Capital Fund V, L.P.
........................................................................... Chicago ......ooovvvvveeniiiiinnnns |ovveennnn ILoooioo.. | Oak Street Real Estate Capital, LLC .... |....04/29/2020 ...]....07/19/2023 ...]|........ 34,586 |...ccooeniinins Jovennnnninnnnnns foovvvnninnnnnine Jovennnnniinninns fovvvvnninnnnnens fooennneeeinnnnns fooeenn.. 34,586 [ 56,711 | [ 22,126 |0ennn . 22,126 [
2199999. Joint Venture Interests - Real Estate - Unaffiliated 61,366 61,366 86,294 24,928 24,928
................... One Equity Partners VII, L.P. ...cccooovvnnnnns [New York cooeeeeeieiiiinninnnniiinns Jeeen NYooiiiiio | One Equity Partners VII, L.P. ............ [....04/18/2019 ... [....00/29/2023 ...|........ 13,836 |.eeuuvverrrrnnnn foovreinniiiiis Joiiiiiies [ e v o 13,836 [ 13,836 [ o e v
Blackstone Tactical Opportunities Fund |1 Blackstone Tactical Opportunities Fund |
..................................................................... New YOrk .oooevvveenvevvevnnnnnnnnns Jovvennees N oo e |120.04/20/2015 L0 )0000/1472028 e 19,926 [ [ e [ feeeeien e e 19,926 (1000000 29,089 s el 9 14
Mesirow Financial PE Partnership Fund IV Mesirow Financial PE Partnership Fund IV
LR [0 T T R FRN | [ .. |....08/25/2008 ...|....00/27/2023 ...|......... [ V(0[O 1 R R O N ) AR EN 9,000 |........ 18,000 |.evveenieiininn foreeeeens 9,000 |......... 9,000 [oooieiiiinnnnnns
KKR Energy Income and Growth Fund I, L.P
................... KKR Energy Income and Growth Fund I, L.P. .. [Grand Rapids .......ccooovvvvvunnns Jooeens Mlieueiiii ] oo [00.04/23/2014 L ...09/25/2023 L[ 981,614 e oo o fovvvviiins Joveeinnns fovviinnns |nnn. 981,614 [, 455,265 |.oeencnnnnnns |.oe. (526,349))......(526,349)]. . covvvennnnnees
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STATEMENT AS OF SEPTEMBER 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-
CUSsIP 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
................... Banc Fund IX L.P. .oeeeveeiiiiiiiiiiieeeeeinnnnee. [ChiCAGO eeieiiiiiieiiiiiiiiieeeee Jeeeneees [Leeeeeeoi|Banc Fund IX LLP. oo [122.07/15/2014 .. [....08/31/2023 ... [ ..ccci i 81,875 |oeeeeeeeciis oo s foeeee s [ e [ 61,875 [ B1,8T5 | e [ e
Fort Washington PE Opportunities Fund 111, Fort Washington PE Oppor tunities Fund 11
................... LR e eeeeeeeees [ CECTINAE T e | OHe e [222.07723/2014 L .L..08/24/2023 [ 15,252 | e e e e e [ 15,252 |10 34,000 e [ 18,748 | 18,748 |
NB Strategic Co-Investment Partners |1 L
................... NB Strategic Co-Investment Partners 11 LP .. [New YOrk ......cooeeeemmmoneneennnn Jomeeeee N oo L 2220972072012 .. |....07/21/2023 ...
EnCap Energy Capital Fund XI Hous ton EnCap Energy Capital Fund XI ... ....07/17/2017 ...|....09/20/2023 ...|.
Huron Flex Equity Fund, L.P. ..... ... |Detroit Huron Flex Equity Fund, L.P. ... veer |--..01/22/2018 ...|....09/30/2023 ...|.
NB Crossroads 2010 Fund - Inst Asset Alloc NB Crossroads 2010 Fund - Inst Asset
LR e ... |New York ... e AT e ....09/01/2010 ...|....09/29/2023 ...|.
Warburg Pincus Private Equity XI, L.P .o |New York ... .|Warburg Pincus Private Equity XI, L.P. |....04/18/2013 ...]....09/19/2023 ...|.
Mesirow Financial PE Partnership Fund V L.P. Mesirow Financial PE Partnership Fund V
.. [Chicago .. ....03/11/2009 ...|....09/27/2023 ...|.
Apax X USD L.P. .. ... |London ... .| Apax X USD L.P. ...01/15/2020 ...|....07/17/2023 ...|.

2599999. Join

t Venture Interests - Other - Unaffiliated

1,392,780 1,311,181 (81,599) (81,599)
6099999. Total - Unaffiliated 1,554,238 1,554,238 1,497,566 (56,671) (56,671)
6199999. Total - Affiliated
6299999 - Totals 1,554,238 1,554,238 1,497,566 (56,671) (56,671)
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

.| GENERAL DYNAMICS CORP

369550-BM-9 . . 07/31/2023 JEFFERIES & COMPANY, INC. X

370334-CT-9 ......... GENERAL MILLS INC .eeeeeeeiieee e einnees | ceeeesiiineees [eened 07/21/2023 ..... RBC Dain RauSCher (US) ......ceiueiiiieiiiiiiie e eeiiieeeees [oeeee e e oieeeeeeeieee... 2,988,800 [ 3,000,000 |...
373298-BU-1 ......... GEORGIA-PACIFIC LLC .vevvviieeeeiiiece ettt ssinnnneees | ceeesniiieenes [oend 08/29/2023 ..... STIFEL NICOLAUS & CO. .. 609,440 |. 500,000 |...
427866-BJ-6 ......... L3 ) OO RUURRUUURRROUUUUURRROY [PPPPPPR U 07/31/2023 ..... .. 1,985,220 |. ..2,000,000 |...
440452-AF-7 ......... L O PPN PP RO 09/21/2023 ..... MERRILL LYNCH PIERCE 1,622,220 [..ovviieiiiiiiinn, 2,000,000 |...
461070-AU-8 ......... INTERSTATE POWER AND LIGHT CO ..ot [ ceeiieiieeen [ 09/18/2023 ..... MITSUBISHI UFJ SECURITIES ... 1,989,160 |ooeuvviiieeeeiiiens 2,000,000 |...
487836-BZ-0 ......... PRI [PPSO RO 07/31/2023 ..... GOLDMAN 1,786,620 |.oovviiiiieiiiiies 1,771,000 |...
494368-CE-1 ......... KIMBERLY-CLARK CORP .. ...00/21/2023 ..... Morgan Stanley 2,874,630 [..ooeeenniiiiaeennns 3,000,000 |...
50075N-AC-8 ......... MONDELEZ INTERNATIONAL INC .. ...07/24/2023 ..... PNC SECURITIES CORP. ............ 22,089,362 | 1,880,000 ...
502431-A0-2 . .| L3HARRIS TECHNOLOGIES INC 09/20/2023 US BANCORP INVESTMENTS INC. 3,334,314 |. 3,382,000 |.

539830-BC-2 LOCKHEED MARTIN CORP ......vvvtesiisusniiieeiiiiiiiieteeiiiiiieeessiiii i et eesiiiiteesesiieeeeeeeniiinnies | eeerennnieeeees [ooend 09/28/2023 ..... RAYMOND JAMES/F T ooveeeititeitetteettt ettt ettt ettt e et ettt e e esie bt e essssieieee [oreiieeeeniiieeeeeeaiiitreeeaaies [oibiieeeeaiiieeaeens 3,169,650 [...ooviiuviiiiiinnnns 3,750,000 |...

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-T9-4 ......... SBAP 2023-25 G G = ABS ....iiiiiiiiieeiiiie e ee e e e e e ennn e e e ennnn e e eernnnneeeennnnnnees | seeernnniinenes Jeennnd 07/06/2023 ..... STIFEL NICOLAUS & CO. ..veeeeeeeeeeeeemneeeeeeenn s e e e eenneeeeeennnseeeeennnaseeeennnnnnneeeennnnnses [oeeernnnnnereermnnnanseeennnnneees Jreernnnnneeeeennnnneees 4,000,000 |oooeeeiiiiiiiiiniinnns 4,000,000 |... 1.A ... .
83162C-U6-8 ......... SBAP 2023-25 | | = ABS ...iiiiiiiiiiiiiii e rnnn s srnnnanes | aeeeennninneees o 09/21/2023 ..... T T T R RO 1 < (e FE Y 3,500,000 |...
831641-FW-0 ......... U.S. SMALL BUSINESS ADMINISTRATION = ABS ....ceeeeeeeeeeeemneieeeeennneeeeemnnaeeeeeennnneeeeennn | cevvvnnnninnnns Jonnid 09/21/2023 ..... Various e 7,000,000 |...
912810-0A-9 ......... UNITED STATES TREASURY .....iiiieuenniiiiiiuunniiiiiiiiiniieiiiunineeeeisnnnseseesnnnsseseesnnsnsesseesnnnns | aeeeeensnnnenes |oussnd 08/22/2023 ..... RBC Dain Rauscher (US) ............eeeeiiiiiiiiiiiiiiiiiiiiiiiiiiieiieiiieeieiieieeieeieeeeeeseseeeseeeeeeees  |ovssssssssssssssssssssssssssnsssnes |oereeeerereeeeeseeeeess 8,078,906 [.....oovvvunnniiinnns 9,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 22,554,688 23,500,000
882724-U6-2 ......... |TEXAS E PP PPN IFTPUUUUURUUUUR RPN 08/18/2023 ..... BAIRD, ROBERT W., & COMPANY IN ..iiiieeuuniiiiiinnnniiiiiinnnniiiiinunnsisrrnnnnsssssrnnnnnssssrnssnnsens [oosressnnsesernnsnnsssssnnnnnnenses |ooressnssssrennnnnnnes 1,480,680 [.....ccvvniiiiiinnnnns 1,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,480,680 1,500,000
3132Y7-H8-1 . ..| FH WE2055 - CMBS/RMBS .09/21/2023 First Tennessee Bank
3132YA-SY-5 . ..|FH WE5035 - CMBS/RMBS 09/22/2023 First Tennessee Bank
3140LK-3T-8 ......... FN BS8909 — CMBS/RUBS ......cevvuniiiiiiiiiiiiiiiiii e errri e s cennna s s nnnnnnnees | aeeeeennnnnenes fonnid 07/17/2023 ..... FC Stone X R 411,875 [ 4,000,000 |...
876392-AB-7 ......... TARRANT COUNTY HOUSING FINANCE CORPORATI ......ieeeesuusseeeernnunnaeernnnnnasernnnnnsaeennnnnnseanenns | seeeeensnnnenes Joennns 08/22/2023 ..... STIFEL NICOLAUS & 0. ...ieeeesuuuseeenununseernnnunasernnnnnnsaaeennnnnsasnnnnnnssaeennnnnnssenennnsnsaee reeennnnnsseennnnnnsseernnnnnnereee |oerennnssseennnnnnaeees 1,800,000 |.oevvuuiiiiiiiinnnes 1,800,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,814,211 15,295,114
06887#-AK-7 ......... Barry-Wehmi | ler Companies Inc . [UTUTTR P 07/18/2023 ..... Unknown 4,500,000 [oeeeeeeneenenneennannns 4,500,000 |...
002030-AF-4 ......... AP MOELLER - MAERSK A/S [CF RN 09/12/2023 ..... BAIRD, ROBERT W., & COMPANY IN .. 2,001,940 |oevvvnniiiiiiiinnnns 2,000,000 |...
00206R-MT-6 ATET INC ettt e e e e e e e enn e e e e ernnn e e e eennnnneeeernnnnneeeernnnnnees | seeernnniinenes Jeonnd 07/06/2023 ..... MESIROW FINANCIAL . 982,720 |eeveeeeeeeeeiiees 1,000,000 |...
009158-BF-2 . ..| AIR PRODUCTS AND CHEMICALS INC Morgan Stanley ...
025816-DK-2 . .| AMERICAN EXPRESS CO FIRST HORIZON CORP ...
03740L-AG-7 . ../ AON CORP .....ceun.e Amherst Pierpont Securities
038336-AA-1 . .| APTARGROUP INC BAIRD, ROBERT W., & COMPANY IN
039483-AU-6 . . | ARCHER-DANIELS-MIDLAND CO Various ...
053015-AF-0 AUTOMATIC DATA PROCESSING INC ..eeeeeeeemenieeeeeenneeeeeeenie e e eeeeeneeeeemnneeeeennnnneeeennnnn | sevevnnnnnnnnns Jonnad 07/20/2023 ..... Keybank ... 2,429,160 |eevenniieeiniiens 3,000,000 |...
05523R-AF-4 BAE SYSTEMS PLC .... 07/17/2023 ..... JEFFERIES & COMPANY, INC. 604,868 |. 750,000 |...
092113-AU-9 . ..| BLACK HILLS CORP ... 09/27/2023 RAYMOND JAMES/FI ........ 1,471,155 |.
136375-DC-3 . .. CANADIAN NATIONAL RAILWAY CO 08/16/2023 JEFFERIES & COMPANY, INC. 1,367,130 |.
141781-AT-1 . ..|CARGILL INC .........ee. 09/27/2023 STIFEL NICOLAUS & CO. 2,254,714 |.
14448C-AL-8 . ..| CARRIER GLOBAL CORP CANTOR FITZGERALD .
149123-BL-4 . .| CATERPILLAR INC .... Morgan Stanley .....
210518-CP-9 CONSUMERS ENERGY €O ..vvvvveniiiiiiiiisiesiiiiis e scinni s e rrrnii s s s eennn e s sssnnnn s s ssnnnnnnssssnnnns | oeeeennnnnnenes fouund 07/21/2023 ..... Amherst Pierpont Securities ...
24422E-VS-5 ......... [ JOHN DEERE CAPITAL CORP ......eieeeerueeeeemmnueeeeennn e e e eeenna s e e e eennaseeeeennnnneeeeennnnneeeennnn | sevssinneesennn [oneed 08/18/2023 ..... JEFFERIES & COMPANY, INC. ...
278062-AH-7 ......... [EATON CORP ....iiiiiiiiiiiiiiii e erri s s s rn s sernaa s s s snnnnsssanns | sennnnneneeenns [ooned 07/27/2023 ..... R.W. PRESSPRICH & CO., INC. . N
278865-BM-1 ECOLAB INC -.eeeeeee e e eeeeee e e e ee et e e e e e e e e e e emeee e e e e ennnn e e e eemnnnnaeeeennnnnneneennnnnnneeeenns | sevevnnniinnnns Jonnnd 07/21/2023 ..... BAIRD, ROBERT W., & COMPANY IN .. 1,660,580 |.
302491-AX=3 ...ceeurt [FMC CORP ..ot re e s e ennnans | eeennneeeeeeens [oined 09/26/2023 ..... Various 3,747,160 |.
31735A-AA-2 FINANCE AMERICA STRUCTURED SECURITIES TR ..eeereeeeeeernenneeeeennnneeeeemnnneeeeemnnnneeeennnnnnnes | seevvnnnninnnns Jonnnd 07/25/2023 ..... Direct
31735A-AA-2 . ..| FASST 2020-JR2 A1A - CMO/RMBS . 09/25/2023 RAYMOND JAMES/F1
31740B-AA-3 . ..| FASST 2019-JR4 A - CMO/RMBS . 07/25/2023 Direct .
34964C-AH-9 ......... |FORTUNE BRANDS INNOVATIONS INC 08/18/2023 Various
36267V-AK-9 . .| GE HEALTHCARE TECHNOLOGIES INC 08/03/2023 GOLDMAN
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1 2 3 4 5 6 7 8 9 10
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
539830-CA-5 ......... LOCKHEED MARTIN CORP ......eeeeeeeneeeeemnnieeeeeeenne e e eeenena e s eeeennneeeeennnnnaeeeeennnnnneeennnnns | severnnniinnnns Jonnnd 09/26/2023 ..... RAYMOND JAMES/F 1 <.t e ettt e e e e e e e e mnne e e e e emnnne e e eennnnnneeennnnnn eeeennnnaseeeennnnnseeeennnnnaerees Joemnnnnaneeennnniaanees 2,870,550 |eevenniieeinniiens 3,000,000 |... 17,021 [1.G FE
571676-AV-7 ......... R [ RN 08/03/2023 ..... LT RO RN 4,183,728 |oeevveiiiiiiiiis 4,250,000 |... . 57,627
608190-AL-8 ......... MOHAWK  INDUSTRIES INC ...eeeeeeeee e e e eee e e e eeeee s e e e e e e e e e e e e e ennn e e e eennnnneeeennnns | sevevnnnninenns Jeennid 07/05/2023 ..... CANTOR FITZGERALD . 15,708
637432-CT-0 ......... NATIONAL RURAL UTILITIES COOPERATIVE FIN ..civvvvviiiiiiiiiiinieiiiniinsnecenninsseennniineesnnnnns | eeeeeennnnnenns fonnid 07/18/2023 ..... BAIRD, ROBERT W., & COMPANY IN .. . 23,167
655663-AB-8 ......... NORDSON CORP ... e eeeee e e e eeene e e e e eee e e e e e e e e e e e e e e e e eenn e e e e ennnnnneeeennnnnneeeennnnnnees | seeernnniinnnns Jonnnd 09/12/2023 ..... SUNTRUST CAPITAL MARKETS, INC. N
665859-AX-2 ......... L I T PR [SUUUUURRRRUUTIN RN 07/27/2023 ..... Keybank 4,175,080 |. 4,000,000 |...
T13448-EH-7 ......... PEPSICO INC .reeeeeeeeeeie e e e eeet e e e e e e e e e e e e e ennne e e e e e ennnaeeeeennnnaeeeeennnnnnneeennnnnns | seeernnniinnees Joonnnd 09/19/2023 ..... BAIRD, ROBERT W., & COMPANY IN .. 2,075,000 |. 2,000,000 |...
T4256L-EH-8 ......... PRINCIPAL LIFE GLOBAL FUNDING [l ..eevvvieniiiiiiiiiiiiiiiiies i ecciiiis s escnnii e eeennnnssesnnnnnnes | eeeeeennnnnenes fonnidd 07/21/2023 ..... Amherst Pierpont Securities 2,342,010 |. 3,000,000 |...
744538-AF-6 ......... PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE ........ceeeeeeeieeeeimnnaeeeerreneeeeeenneeeeennnnneeees | cevvvnnnninnens Joennid 09/18/2023 ..... GOLDMAN 998,530 |. 1,000,000 |...
75968N-AE-1 . .| RENAISSANCERE HOLDINGS LTD .. 09/14/2023 RAYMOND JAMES/F1 2,884,080 |. 3,000,000 |.
760759-AF-7 REPUBLIC SERVICES INC ....eeeeeeeeeeeeeeeee e e e eeene s e e e een e e e e e e e e eennn e e eennnnneeeennnns | oeevvnnnninnnns Jonnad 07/19/2023 ..... Fifth Third Securities . 1,086,550 |. 1,000,000 |...
760759-BC-3 REPUBLIC SERVICES INC 07/10/2023 Fifth Third Securities ... 1,475,445 |. 1,500,000 ...
771196-BX-9 . ..| ROCHE HOLDINGS INC ... 07/06/2023 JEFFERIES & COMPANY, INC.
82620K-BE-2 . ..| SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . 07/31/2023 JEFFERIES & COMPANY, INC.
871829-AJ-6 . .| SYSCO CORP ... 07/13/2023 STIFEL NICOLAUS & CO. .....
87612E-AK-2 L R U RN 09/20/2023 ..... BAIRD, ROBERT W., & COMPANY IN ..
887389-AL-8 TIMKEN €O ettt e e e et e e e e e e e e e e e e e e e e e eenne e e e eennnn s e e eennnnnneeeennnnnnneeennnnns | seeeernniinnnes Jonnnd 09/20/2023 ..... Various

94106B-AE-1 . ..| WASTE CONNECTIONS INC
94106L-BB-4 . .| WASTE MANAGEMENT INC .
94106L-BW-8 . .| WASTE MANAGEMENT INC .

962166-BY-9 ......... WEYERHAEUSER CO

RBC Dain Rauscher (US) .
STIFEL NICOLAUS & CO.
STIFEL NICOLAUS & CO. ..

..... SUNTRUST CAPITAL MARKETS, INC.

963320-BA-3 ......... L 0 PR [SSUUUUURRRUUUIN RN 07/31/2023 ..... DUNCAN WILLTAMS INC. ....ceevvvnnnns

98978V-AV-5 ......... A0 = I PP PP PPPPPPPPPPPRN IFTPPTTTTTRTTUUURNS FRPTTN 07/31/2023 ..... BAIRD, ROBERT W., & COMPANY IN ...ieiieeiiiiieiinnnuaeernnnnnaeaernnnnnaseennnnnnseannnnnnnssennnnnnnass [reeennnnnnsseernnnnnnesernnnnnneeee foernnnnneeeernnnnnaees 2,082,040 |ourriuiiiiirinnninnnnns 2,000,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 125,101,657 131,206,431 1,312,600
2509999997. Total - Bonds - Part 3 162,951,236 171,501,545 1,371,110
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 162,951,236 171,501,545 1,371,110
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks XXX
44952J-10-4 ......... |CRESCENT ENERGY CL A ORD ...iiieuuuueseennnunseernnnnnnsseeennnnnsaeennnnnsssennnnnnnssennnnnnnseenrnnns | snsseesesnnnnes [oanes 07/03/2023 ..... UNMKIMONN ettt ettt s e e e e s s e e enee s s s eemesesseernnnseseernnnnaaseesrnnnnnsseennnnnnaseenne [seeernnnnnsseernnnnnnn 44,815.000 [..oiieiiinnaiieeiienans 454,366 |..eevnnueiiiiinniaeieeieiniaanees foerrnnnaaeeeennnnanseerennnneeees | nseeeseesninnens
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 454,366 XXX XXX
5989999997. Total - Common Stocks - Part 3 454,366 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 454,366 XXX XXX
5999999999. Total - Preferred and Common Stocks 454,366 XXX XXX
6009999999 - Totals 163,405,602 XXX 1,371,110 XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..266893-AA-4 | DURRAH MSN 35603 ..........covvvvvvvviiiiiiiiiiinnns [eeeeenn . 07/22/2023 . | Paydoun ... 199,924 199,924 |...........199,924 [.... 199,924 |.. 2,525 |. 01/22/2025 . |1.A ........
..302155-BJ-4 | EXPORT-IMPORT BANK OF THE UNITED STATES ..... |....... . 07/29/2023 . | Paydoun ... .... 100,000 .... 100,000 |.......... 100,000 |.... 100,000 |.. ...356 |. 04/29/2026 . [1.A ........
..36179M-GlV-4 | G2 MA0213 ~ RUBS .....coovvveviiiiiiiiiiiiiiieceeens [ . 09/01/2023 . | Paydoun ... ... 4,262 4,430 ) 4352 4,262 |.. ...86 |. 07/20/2042 . [1.A ........
..36179T-ZT-5 |G2 MAS254 - RMBS .....ooooeeiieiiiiiiiiiiiieieeeeens [ . 09/01/2023 . | Paydoun ... ....2,601 ....2,601 ....2,601 .2,601 . 06/20/2048 . [1.A ........
..36170U-F2-3 | G2 MAS585 — RMBS ........oooevveiirinnnins [ . 09/01/2023 . | Paydoun ... . 11/20/2048 . [1.A ........
.. 36170U-HT-2 | G2 MASB42 - RMBS ........oooeeereeeeeeees [ . 09/01/2023 . | Paydoun ... . 12/20/2048 . [1.A ........
..36179U-0S-4 | G2 MASBB5 ~ RUBS .......ccovvvvvviiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... . 04/20/2049 . [1.A ........
..36170U-QT-2 | G2 MASBBE ~ RMBS ........cevvvvvvvevrriinrinniininns [ eeeeenn . 09/01/2023 . | Paydoun ... . 04/20/2049 . (1.A ........
..36170U-T9-3 | G2 MAS76 — RUBS .......ooovvvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... . 06/20/2049 . [1.A ........
..36179U-VIi-9 | G2 MAG029 - RWBS . 09/01/2023 . |Paydown . 07/20/2049 . (1.A .
..36179U-VX-7 |G2 MA6030 - RMBS . 09/01/2023 . |Paydown . 07/20/2049 . [1.A .
..36179U-XH-0 | G2 MAGOB0 - RMBS . 09/01/2023 . |Paydown . 08/20/2049 . [1.A .
.. 36179U-XJ-6 | G2 MABOBT = RMBS ........eevmvmmmnnnnnnnniiiniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... . 08/20/2049 . [1.A ........
..36179U-ZH-8 | G2 MA6144 - RUBS .......oovvvveiiiniiiiiiiiineeeeens [ . 09/01/2023 . | Paydoun ... . 09/20/2049 . (1.A ........
.. 36179V-41-9 | G2 MA7128 = RMBS .......ovvvvveriieiiiiiiiiiiiiinens [ eeeeenn . 09/01/2023 . | Paydoun ... . 01/20/2051 . [1.A ........
.. 36179V-4N-7 | G2 MA7129 = RMBS ......ooevvvririiiiiiiiiiiieeeeeens [ . 09/01/2023 . | Paydoun ... . 01/20/2061 . [1.A ........
.. 36179V-4P-2 | G2 MA7130 = RMBS .......ovvvvveiiiiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | Paydoun ... . 01/20/2051 . [1.A ........
..36179V-6V-7 | G2 MA7184 = RMBS ........eevvvvvvrrrririininniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... . 02/20/2051 . [1.A ........
..36179V-A6-7 |G2 MAB329 - RMBS .........oooevvrriirinnnins [on . 09/01/2023 . | Paydoun ... . 12/20/2049 . (1.A ........
..36179V-FD-7 |G2 MABA464 - RUBS ........oovvvvriiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... . 02/20/2050 . [1.A ........
..36179V-2J-2 | G2 MA7045 - RUBS . 09/01/2023 . |Paydown . 12/20/2050 . (1.
..36179W-DG-0 | G2 MA7303 - RWBS . 09/01/2023 . |Paydown . 04/20/2051 . (1.
..361790-DS-4 | G2 MA7313 - RUBS . 09/01/2023 . |Paydown . 04/20/2051 . (1.
..361790-E7-9 | G2 MA7358 - RWBS . . |. 09/01/2023 . | Paydown . 05/20/2051 . (1.
..361790-GS-1 | G2 MA7409 - RWBS . . |- 09/01/2023 . | Paydown ..138,832 |. .137,568 . 06/20/2051 . (1.
..36179W-GU-6 | G2 MA7411 = RMBS ......evvvvvrerriiiniiiieieiniinnns [ eeeenn . 09/01/2023 . | Paydoun ... ...35,766 |.... .. 34,53 |.. . 06/20/2051 . (1.
..361790-LD-8 | G2 MA7524 - RMBS ........oooovvriiininnnnns [ on . 09/01/2023 . | Paydoun ... .. 125,547 |.... 121,93 |.. . 08/20/2051 . [1.A ........
..36179W-LE-6 | G2 MA7525 - RMBS ..........ooeveereieininnnns [ . 09/01/2023 . | Paydoun ... . 178,074 |.... 171,831 |.. . 08/20/2051 . [1.A ........
..3620A3-PU-2 | GN 717835 = RUBS .......ccovvviviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ... 3,462 |.... . 3,465 |.. . 07/15/2024 . [1.A ........
..3620A5-6K-0 | GN 720074 - RMBS ........ooevvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... ....2,488 |.... 2,490 |.. . 06/15/2024 . [1.A ........
..3620AC-2F-0 |GN 726274 - RMBS .........cooevvvininininnnnnn [ . 09/01/2023 . | Paydoun ... ....3,625 |.... .3,629 |.. . 09/15/2024 . [1.A ........
..3620AC-52-3 |GN 726364 - RWBS . 09/01/2023 . |Paydown .1,974 | 1,976 . 10/15/2024 . (1.
..3620AD-CP-5 |GN 726478 - RUBS . 09/01/2023 . |Paydown .4,515 |. . 4,512 . 11/15/2024 . (1.
..36296Q-2B-4 | GN 698370 - RWBS . 09/01/2023 . |Paydown .2,950 |. . 2,932 . 07/15/2039 . (1.
..36297J-T5-3 |GN 713472 - RWBS . 09/01/2023 . |Paydown 13,057 . 06/15/2039 . (1.
..383750-X7-9 | GNR 2008-051 PE - CMO/RMBS 09/01/2023 . |Paydown . 2,857 . 06/20/2038 . (1.
..38375X-GH-1 | GNR 2008-049 PB — CMO/RMBS ..........evvvmmunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .1,691 . 06/20/2038 . (1.
..38376G-XA-3 |GNR 2010-141 B = CMBS ......ccovviiiiiiiiiiiiiiies [eeeenn . 09/01/2023 . | Paydoun ... . 02/16/2044 . [1.A ........
..38376L-112-1 |GNR 2011-129 KC - CMO/RMBS .........evvvvmmunnnnn [ereeenn . 09/01/2023 . | Paydoun ... . 02/20/2041 . [1.A ........
..38378B-2T-5 |GNR 2012-150 A - CMBS ... . 09/01/2023 . | Paydoun ... . 11/16/2052 . [1.A ........
..38378B-3T-4 | GNR 2013-002 AD - CMBS .. . 09/01/2023 . | Paydoun ... . 04/16/2053 . [1.A ........
..38378B-4F-3 | GNR 2013-007 AC - CMBS .. . 09/01/2023 . | Paydoun ... . 03/16/2047 . [1.A ........
..38378B-6N-4 | GNR 2013-013 AB - CMBS .. . |- 09/01/2023 . |Paydoun ... . 04/16/2046 . [1.A ........
..38378B-6P-9 | GNR 2013-013 AC - CMBS .. . |- 09/01/2023 . |Paydoun ... . 04/16/2046 . [1.A ........
..38378B-E2-1 |GNR 2012-114 A - CMBS 09/01/2023 . |Paydown . 01/16/2053 . [1.A .
..38378B-M4-8 | GNR 2012-120 A - CMBS ... . 09/01/2023 . | Paydoun ... . 02/16/2053 . [1.A ........
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..38378B-P7-8 |GNR 2012-125 AB -~ CMBS ........covvvvviviiiiinnnns [ereenn . 09/01/2023 . | Paydoun ... ... 78,455 ... 78,455 ... 78,589 |.... .. 78,455 |.. . 02/16/2053 . [1.A ........
..38378B-UK-3 | GNR 2012-070 AB - CMBS .........evvvmmmmmmnnnnnnnn [erneenn . 09/01/2023 . |Paydown .......cooeveiiiiins Joeeiniinniiies e 3,234 ... 3,234 3,282 | ...3,234 |.. . 08/16/2052 . [1.A ........
..38378B-V9-7 |GNR 2012-131 A = CMBS .....evvvvvvrennnnnnninnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... ... 28,153 ...28,153 ...28,169 |.... ..28,153 |.. . 02/16/2053 . [1.A ........
..38378B-IIR-6 | GNR 2012-083 AC = CMBS ........covvvvrriiiiiininns [ eeeenn . 09/01/2023 . |Paydown .......cooeveeieiins foeeiiiiiniinis e 7,689 ... 7,689 ... 1,687 |.... ... 7,689 |.. . 05/16/2045 . [1.A ........
..38378B-YV-5 |GNR 2012-085 AB = CMBS .........eeevvevvvvnennnnns [ereeenn . 09/01/2023 . |Paydoun .....ccooeeiiiiiiins v e 7,555 ... 7,585 ... 7,560 |.... ... 7,585 |.. . 09/16/2052 . [1.A ........
..38378K-AX-7 |GNR 2013-032 AB - CMBS ........evvvvvrririiinnnnns [ eeeens . 09/01/2023 . | Paydoun ... ... 21,883 ...21,883 ...21,868 |.... ..21,883 |.. . 01/16/2042 . [1.A ........
..38378K-BG-3 | GNR 2013-030 AB ~ CMBS .........eevvvrvvevmnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ... 37,032 ... 37,982 ..37,932 |.. . 09/16/2053 . [1.A ........
..38378K-PW-3 | GNR 2013-073 AC = CMBS ......ovvvvririiiiiiiiinins [ . 09/01/2023 . |Paydoun .......oooeveiiiiins foeeiniiiiiinins e 9,772 ....9,712 ...9,772 |.. . 12/16/2045 . [1.A ........
..38378K-09-3 | GNR 2013-118 A — CMBS ......eevveinniiiiiis oo . 09/01/2023 . | Paydoun ... ... 14,246 .. 14,246 |.. . 03/16/2048 . [1.A ........
..38378K-0F-9 | GNR 2013-072 AB - CMBS .. 09/01/2023 . |Paydown . 05/16/2046 . [1.A .
..38378K-RR-2 | GNR 2013-078 AF - CMBS .. 09/01/2023 . |Paydown . 03/16/2048 . [1.A .
..38378K-T4-1 |GNR 2013-121 AB - CMBS .. 09/01/2023 . |Paydown . 08/16/2044 . [1.A .
..38378K-TG-4 |GNR 2013-095 A = CMBS .......eevvvvvvveviriiininnns [eeeeenn . 09/01/2023 . | Paydoun ... . 04/16/2047 . [1.A ........
..38378K-TJ-8 |GNR 2013-095 AC - CMBS ......oooveerrereeeeeeenens [ oeenn . 09/01/2023 . | Paydoun ... . 04/16/2047 . [1.A ........
..38378K-TS-8 | GNR 2013-083 AE = CMBS ........eeevvrvveevnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... . 09/16/2041 . [1.A ........
..38378K-X5-3 | GNR 2013-139 AD - CMBS ......cooevrrrrrnnneenenees [ oeenn . 09/01/2023 . | Paydoun ... . 02/16/2054 . [1.A ........
..38378K-XI-4 | GNR 2013-105 A = CMBS ......eevvvvvvvennnnnnnnnnnns [ eeeeens . 09/01/2023 . | Paydoun ... . 02/16/2087 . [1.A ........
..38378N-4A-8 | GNR 2014-070 A - CMBS .....ccooveiiiiiiiiiiiiiiies [eeeenn . 09/01/2023 . | Paydoun ... . 03/16/2049 . [1.A ........
.. 38378N-EN-9 | GNR 2013-162 A = CMBS .......evvvvvvennnnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... . 09/16/2046 . [1.A ........
..38378N-UL-5 |GNR 2014-014 AV = CMBS .........eevvvvvvmnnnnnnnns [ereeenn . 07/17/2023 . | Paydoun ... . 10/16/2044 . [1.A ........
..38378N-20-9 | GNR 2014-031 AD - CMBS .. 09/01/2023 . |Paydown . 05/16/2052 . (1.
..38378X-5B-3 | GNR 2015-009 A - CMBS 09/01/2023 . |Paydown . 02/16/2049 . (1.
..38378X-5T-4 | GNR 2015-005 A - CMBS 09/01/2023 . |Paydown . 08/16/2042 . (1.
..38378X-X3-0 | GNR 2014-186 AP - CMBS .. . |. 09/01/2023 . | Paydown . 04/16/2050 . (1.
..38379K-3N-6 | GNR 2015-169 AC - CMBS .. . |- 09/01/2023 . | Paydown . 04/16/2056 . (1.
..38379K-3V-8 | GNR 2015160 AB = CMBS .........ccvvvmmmmnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... . 05/16/2048 . (1.
..38379K-AQ-1 |GNR 2015-019 AE = CMBS ........eevvvrevvevnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... . 07/16/2056 . [1.A ........
..38379K-BM-9 | GNR 2015-023 DA - CMBS ......ooeererrereeeeeeeeens [ eeens . 09/01/2023 . | Paydoun ... . 05/16/2043 . [1.A ........
..38379K-GB-8 |GNR 2015-032 AH - CMBS ......cooeereeeneennnnenens [ oens . 09/01/2023 . | Paydoun ... . 01/16/2047 . [1.A ........
.. 38379K-PN-4 | GNR 2015-067 AE = CMBS .........cevvmmmmmmnnnnnnnn [eeneenn . 09/01/2023 . | Paydoun ... . 10/16/2056 . [1.A ........
..38379K-R9-1 |GNR 2015-125 AC - CMBS ......cooeeeeeernnnnnnnnens [oens . 09/01/2023 . | Paydoun ... . 03/16/2045 . [1.A ........
..38379K-TT-5 | GNR 2015-093 AB - CMBS .. 09/01/2023 . |Paydown . 01/16/2047 . (1.
..38379K-VJ-4 |GNR 2015-101 AB - CMBS .. 09/01/2023 . |Paydown . 07/16/2048 . (1.
..38379K-ZD-3 | GNR 2015-098 AB - CMBS .. 09/01/2023 . |Paydown . 11/16/2043 . (1.
..38379R-2A-0 | GNR 2017-127 AB - CMBS .. 09/01/2023 . |Paydown . 02/16/2059 . (1.
..38379R-3Y-7 | GNR 2017-135 AG - CMBS .. 09/01/2023 . |Paydown . 08/16/2058 . (1.
..38379R-GT-4 | GNR 2016-036 A - CMBS ... . 09/01/2023 . | Paydoun ... . 03/16/2057 . (1.
..38379R-H3-0 | GNR 2017-100 A - CMBS ... . 09/01/2023 . | Paydoun ... . 05/16/2056 . [1.A ........
..38379R-L4-3 |GNR 2017-108 A - CMBS ... . 09/01/2023 . | Paydoun ... . 08/16/2057 . [1.A ........
..38379R-MX-8 | GNR 2017-022 EA - CMBS .. . 09/01/2023 . | Paydoun ... . 12/16/2057 . [1.A ........
..38379R-RX-3 | GNR 2017-054 AH - CMBS .. . 09/01/2023 . | Paydoun ... . 12/16/2056 . [1.A ........
..38379R-89-5 |GNR 2017-106 AC - CMBS .. . 09/01/2023 . | Paydoun ... . 04/16/2051 . [1.A ........
..38379R-VE-0 |GNR 2017-050 PT - CMBS .. . |- 09/01/2023 . |Paydoun ... . 01/16/2057 . [1.A ........
..38379R-VIi-0 | GNR 2017-076 AD - CMBS .. . |- 09/01/2023 . |Paydoun ... . 02/16/2050 . [1.A ........
..38379R-1IS-8 | GNR 2017-072 AE - CMBS .. 09/01/2023 . |Paydown . 06/16/2049 . [1.A .
..38379R-YK-3 | GNR 2017-070 A - CMBS ... . 09/01/2023 . | Paydoun ... . 10/16/2057 . [1.A ........
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..38379U-20-8 | GNR 2016-178 DA - CMBS .. . 09/01/2023 . | Paydoun ... ... 10,126 ...10,126 ...10,115 |.... .1 N ..10,126 |.. . 07/16/2049 . [1.A ........
..38379U-2R-6 | GNR 2016-178 EA - CMBS .. . 09/01/2023 . |Paydown .......cooeveiiiiins Joeeiiiiiiienens e 6,859 ....6,859 ....6,822 |.... .37 ...6,859 |.. . 08/16/2058 . [1.A ........
..38379U-6F-8 |GNR 2017-024 BC - CMBS .. . 09/01/2023 . |Paydoun ......cooeeeeiiiiins foniiiniiiii e 4,809 ... 4,809 ... 4,569 |.... ...4,809 |.. . 07/16/2050 . [1.A ........
..38379U-SP-2 | GNR 2016-064 CA - CMBS .. . 09/01/2023 . | Paydoun ... ... 12,359 .. 12,359 ... 12,357 |.... .. 12,359 |.. . 03/16/2045 . [1.A ........
..38379U-TD-8 | GNR 2016-072 AD - CMBS .. . 09/01/2023 . | Paydoun ... ... 13,356 ... 13,354 |.... . 01/16/2045 . [1.A ........
..38379U-TY-2 | GNR 2016-071 AE - CMBS .. . 09/01/2023 . | Paydoun ... ... 34,31 . 10/16/2057 . [1.A ........
..38379U-V7-8 |GNR 2016-158 AB - CMBS .. . 09/01/2023 . | Paydoun ... .. 31,531 . 09/16/2056 . [1.A ........
..38379U-V8-6 | GNR 2016-158 AC - CMBS .. . 09/01/2023 . | Paydoun ... . 03/16/2057 . [1.A ........
..38379U-X7-6 | GNR 2016-152 DA - CMBS .. . 09/01/2023 . | Paydoun ... . 06/16/2049 . [1.A ........
..38380J-5G-9 | GNR 2018-088 AS - CMBS .. 09/01/2023 . |Paydown . 06/16/2049 . [1.A .
..38380J-6L-7 |GNR 2018-086 V - CMBS 09/01/2023 . |Paydown . 01/16/2034 . [1.A .
..38380J-AK-4 | GNR 2017-158 A - CMBS 09/01/2023 . |Paydown . 06/16/2047 . [1.A .
..38380J-AS-7 |GNR 2017-148 A - CMBS ... . 09/01/2023 . | Paydoun ... . 04/16/2052 . [1.A ........
..38380J-DF-2 | GNR 2017-168 A - CMBS ... . 09/01/2023 . | Paydoun ... . 11/16/2057 . [1.A ........
..38380J-ED-6 |GNR 2017-169 AB - CMBS .. . 09/01/2023 . | Paydoun ... . 03/16/2050 . [1.A ........
..38380J-GN-2 | GNR 2017-185 AD - CMBS .. . 09/01/2023 . | Paydoun ... . 04/16/2059 . [1.A ........
..38380J-JY-5 |GNR 2017-190 AE - CMBS .. . 09/01/2023 . | Paydoun ... . 08/16/2053 . [1.A ........
..38380J-KT-4 | GNR 2018-004 AB - CMBS .. . 09/01/2023 . | Paydoun ... . 10/16/2052 . [1.A ........
..38380J-LM-8 | GNR 2018-002 AC - CMBS .. . 09/01/2023 . | Paydoun ... . 03/16/2059 . [1.A ........
..38380J-LN-6 | GNR 2018-002 AD - CMBS .. . 09/01/2023 . | Paydoun ... . 03/16/2059 . [1.A ........
..38380J-NA-2 | GNR 2018-010 A - CMBS 09/01/2023 . |Paydown . 02/16/2059 . (1.
..38380J-NB-0 | GNR 2018-010 AB - CMBS 09/01/2023 . |Paydown . 04/16/2060 . (1.
..38380J-NF-1 | GNR 2018-003 AB - CMBS 09/01/2023 . |Paydown . 06/16/2050 . (1.
..38380J-NP-9 | GNR 2018-016 A - CMBS . |. 09/01/2023 . | Paydown . 03/16/2050 . (1.
..38380J-N0-7 |GNR 2018-016 AB - CMBS . |- 09/01/2023 . | Paydown . 06/16/2058 . (1.
..38380J-NIi-4 | GNR 2018-020 A - CMBS ... . 09/01/2023 . | Paydoun ... . 09/16/2049 . (1.
..38380J-P0-5 |GNR 2018-023 AC - CMBS .. . 09/01/2023 . | Paydoun ... . 11/16/2059 . [1.A ........
..38380J-07-6 | GNR 2018-069 AE - CMBS .. . 09/01/2023 . | Paydoun ... . 09/16/2058 . [1.A ........
..38380J-08-4 |GNR 2018-069 AG - CMBS .. . 09/01/2023 . | Paydoun ... . 01/16/2059 . [1.A ........
..38380J-QT-8 | GNR 2018-025 AE - CMBS .. . 09/01/2023 . | Paydoun ... . 04/16/2059 . [1.A ........
..38380J-R6-7 |GNR 2018-073 CA - CMBS .. . 09/01/2023 . | Paydoun ... . 04/16/2049 . [1.A ........
..38380J-U6-3 | GNR 2018-073 AJ - CMBS .. 09/01/2023 . |Paydown . 08/16/2052 . (1.
..38380J-UB-2 |GNR 2018-035 A - CMBS 09/01/2023 . |Paydown . 03/16/2060 . (1.
..38380J-XC-7 |GNR 2018-045 A - CMBS 09/01/2023 . |Paydown . 11/16/2048 . (1.
..38380J-XD-5 |GNR 2018-045 AB - CMBS .. 09/01/2023 . |Paydown . 11/16/2048 . (1.
..38380J-YF-9 | GNR 2018-052 AN - CMBS .. 09/01/2023 . |Paydown . 10/16/2049 . (1.
..38380M-BX-8 |GNR 2018-098 A - CMBS ... . 09/01/2023 . | Paydoun ... . 10/16/2050 . (1.
..38380M-HU-8 | GNR 2018-109 V - CMBS ... . 09/01/2023 . | Paydoun ... . 11/16/2035 . [1.A ........
..38380M-MP-3 | GNR 2018-129 V - CMBS ... . 09/01/2023 . | Paydoun ... . 07/16/2036 . [1.A ........
..38380M-WIT-4 | GNR 2018-157 V - CMBS ... . 09/01/2023 . | Paydoun ... . 05/16/2037 . [1.A ........
..38380N-2K-4 | GNR 2020-020 AE - CMBS .. . 09/01/2023 . | Paydoun ... . 01/16/2061 . [1.A ........
..38380N-CA-5 |GNR 2019-066 AB - CMBS .. . 09/01/2023 . | Paydoun ... . 08/16/2060 . [1.A ........
..38380N-CS-6 | GNR 2019-080 A - CMBS ... . |- 09/01/2023 . |Paydoun ... . 11/16/2060 . [1.A ........
..38380N-DA-4 | GNR 2019-076 AD - CMBS .. . |- 09/01/2023 . |Paydoun ... . 11/16/2089 . [1.A ........
..38380N-HP-7 | GNR 2019-094 A - CMBS ... 09/01/2023 . |Paydown . 06/16/2061 . [1.A .
..38380P-20-6 | GNR 2020-145 AC - CMBS ..... . 09/01/2023 . | Paydoun ... . 03/16/2063 . [1.A ........
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..38380P-4A-9 | GNR 2020-128 AH - CMBS ........covvvvvvviiviinnnns [ereenn . 09/01/2023 . | Paydoun ... ... 34,704 ... 34,704 ... 34,465 |.... ..239 | ..34,704 |.. . 10/16/2062 . [1.A ........
..38380R-2U-3 |GNR 2021-065 AB = CMBS ..........evvvvvvvvvnvnnnns [ereeenn . 09/01/2023 . | Paydoun ... ....24,239 ... 24,239 ...24,308 |.... ..24,239 |.. . 03/16/2059 . [1.A ........
..38380R-2Y-5 |GNR 2021-065 AK = CMBS .........eeevvvvvemnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 40,792 ...40,792 ...40,991 |.... ..40,792 |.. . 12/16/2062 . [1.A ........
..38380R-3i-8 | GNR 2021-060 AH = CMBS ..........eevvvvvrrvnnnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 22,884 ...22,884 ...22,902 |.... ..22,884 |.. . 05/16/2063 . [1.A ........
..38380R-NT-3 |GNR 2021-017 B = CMBS .......eevveeniiniiiiin [eeeenn . 09/01/2023 . | Paydoun ... .. 145,682 .145,682 |.. . 01/16/2061 . [1.A ........
..38380R-PF-1 | GNR 2021-003 AG = CMBS ..........evvvvvvvvunnnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 50,257 ..50,257 |.. . 09/16/2062 . [1.A ........
..38380R-QM-5 |GNR 2021-010 AH = CMBS .........eevvvvvvevnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ... 34,481 ..34,481 |.. . 05/16/2063 . [1.A ........
..38380R-R3-6 | GNR 2021-061 AC = CMBS .........eevvvrvvrvrnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ... 27,068 ..27,088 |.. . 08/16/2063 . [1.A ........
..38380R-SF-8 | GNR 2021-005 AB = CMBS .........eevvvevvevmnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .. 13,876 ..13,876 |.. . 01/16/2061 . [1.A ........
..38380R-SK-7 | GNR 2021-013 AD - CMBS .. 09/01/2023 . |Paydown 40,218 40,218 . 03/16/2062 . [1.A .
..38380R-SL-5 |GNR 2021-013 AE - CMBS .. 09/01/2023 . |Paydown 60,327 . 03/16/2062 . [1.A .
..38380R-TB-6 | GNR 2021-012 AB - CMBS .. 09/01/2023 . |Paydown 48,089 . 03/16/2063 . [1.A .
..38380R-TL-4 |GNR 2021-021 AD = CMBS .......covvvvvvvviiiiiennns [ eeeenn . 09/01/2023 . | Paydoun ... ... 28,318 . 06/16/2063 . [1.A ........
..38380R-UD-0 |GNR 2122 AJ = CMBS .......evvvvvvrnnnnnnnnnnnnnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... ... 19,006 . 05/16/2063 . [1.A ........
..38380R-US-7 |GNR 2021-033 AG - CMBS ........covvvvvvvviiiiennns [eeeenn . 09/01/2023 . | Paydoun ... ... 23,098 . 10/16/2062 . [1.A ........
..38380R-WS-5 |GNR 2021-038 AC = CMBS ........cevvvvrviriiiinnnns [ eeeens . 09/01/2023 . | Paydoun ... ... 98,333 . 12/16/2062 . [1.A ........
..38380R-XE-5 |GNR 2021-036 AC = CMBS ........coovvvvviviiiinnnns [ereenn . 09/01/2023 . | Paydoun ... ... 31,009 . 03/16/2063 . [1.A ........
..38380R-XQ-8 |GNR 2021-028 AE = CMBS ..........eevvvrvrvmnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ... 86,219 . 01/16/2062 . [1.A ........
..38380R-Z6-0 |GNR 2021-063 DQ — CMBS .......ccooeverreeneeeennns [ oreenn . 09/01/2023 . | Paydoun ... ... 36,169 . 12/16/2056 . [1.A ........
..38380U-UL-5 |GNR 2018-017 MA - CMBS ......cooeeeeeiiiieinieeens [ oeens . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiniiiinens e 5,031 . 05/16/2052 . [1.A ........
..38381D-2Y-5 |GNR 2021-166 AB - CMBS .. 09/01/2023 . |Paydown 35,991 . 02/16/2063 . (1.
..38381D-35-7 |GNR 2021-168 AC - CMBS .. 09/01/2023 . |Paydown 37,529 . 05/16/2063 . (1.
..38381D-4R-8 | GNR 2021-178 AG - CMBS .. 09/01/2023 . |Paydown 37,308 . 10/16/2061 . (1.
..38381D-50-9 | GNR 2021-180 AC - CMBS .. . |. 09/01/2023 . | Paydown .. 165,132 . 01/16/2063 . (1.
..38381D-60-8 |GNR 2021-189 EN - CMBS .. . |- 09/01/2023 . | Paydown 35,915 . 08/16/2060 . (1.
..38381D-7W-4 | GNR 2021-183 AB = CMBS .........eevvvvvvvrvnvnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 40,424 . 01/16/2063 . (1.
..38381D-A5-9 | GNR 2021-141 AE = CMBS ........eevvvvvvvevnnnnnnns [erreenn . 09/01/2023 . | Paydoun ... ... 34,047 . 06/16/2063 . [1.A ........
..38381D-AD-2 | GNR 2021-070 AD = CMBS ..........evvvvrvvrnnnnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 20,806 . 11/16/2062 . [1.A ........
..38381D-AH-3 | GNR 2021-070 AL = CMBS ........eevvmmemmmnnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 24,967 . 11/16/2062 . [1.A ........
..38381D-B6-6 | GNR 2021-150 AC = CMBS .......cevvvvrrriiiiininnns [ eeeenn . 09/01/2023 . | Paydoun ... ... 27,051 . 05/16/2063 . [1.A ........
..38381D-F4-7 |GNR 2021-147 EN - CMBS . 09/01/2023 . | Paydoun ... .. 28,155 . 09/16/2059 . [1.A ........
..38381D-FH-8 | GNR 2021-084 EH - CMBS .. 09/01/2023 . |Paydown 73,709 . 07/16/2060 . (1.
..38381D-GA-2 | GNR 2021-085 AD - CMBS .. 09/01/2023 . |Paydown 23,089 . 03/16/2063 . (1.
..38381D-J5-0 | GNR 2021-147 KH - CMBS .. 09/01/2023 . |Paydown 46,925 . 09/16/2059 . (1.
..38381D-JE-1 |GNR 2021-090 AC - CMBS .. 09/01/2023 . |Paydown 37,364 . 02/16/2056 . (1.
..38381D-KIW-9 | GNR 2021-113 AE - CMBS .. 09/01/2023 . |Paydown 45,288 . 07/16/2062 . (1.
..38381D-LD-0 |GNR 2021-106 AD - CMBS .. . 09/01/2023 . | Paydoun ... ... 30,239 . 09/16/2062 . (1.
..38381D-M7-2 | GNR 2021-144 AC - CMBS .. . 09/01/2023 . | Paydoun ... ... 25,783 . 03/16/2063 . [1.A ........
..38381D-MJ-6 |GNR 2021-110 AH - CMBS .. . 09/01/2023 . | Paydoun ... ... 35,853 . 11/16/2063 . [1.A ........
..38381D-NR-7 | GNR 2021-108 DH - CMBS . 09/01/2023 . | Paydoun ... ... 38,543 . 12/16/2056 . [1.A ........
..38381D-Q7-8 | GNR 2021-148 AD - CMBS . 09/01/2023 . | Paydoun ... ... 15,899 . 10/16/2063 . [1.A ........
..38381D-Ql-3 | GNR 2021-112 AB - CMBS .. . 09/01/2023 . | Paydoun ... ... 16,323 . 10/16/2063 . [1.A ........
..38381D-RC-6 | GNR 2021-101 AD - CMBS .. . |- 09/01/2023 . |Paydoun ... ... 66,780 . 11/16/2062 . [1.A ........
..38381D-ST-8 | GNR 2021-126 AG - CMBS .. . |- 09/01/2023 . |Paydoun ... .. 26,001 . 02/16/2063 . [1.A ........
..38381D-T2-6 | GNR 2021-164 AH - CMBS .. 09/01/2023 . |Paydown 33,288 . 10/16/2063 . [1.A .
..38381D-UD-0 | GNR 2021-124 AC - CMBS . 09/01/2023 . | Paydoun ... .. 38,631 . 12/16/2061 . [1.A ........
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..38381D-Uli-8 |GNR 2021-134 EN - CMBS .......cooeeeeernnnnnnnnnns [ oeens . 09/01/2023 . | Paydoun ... ... 18,729 ..18,729 ... 18,643 |.... .. 18,729 |.. . 03/16/2060 . [1.A ........
..38381D-IIF-3 | GNR 2021-133 AB = CMBS .......covvvrrrririiiiniins [ eeeenn . 09/01/2023 . | Paydoun ... ... 31,462 ...31,6% |.... . 09/16/2062 . [1.A ........
..38381D-X9-6 | GNR 2021-169 EN = CMBS ........coovvvvvvvininnnnns [eeeenn . 09/01/2023 . | Paydoun ... ... 36,871 ...36,730 |.... . 03/16/2060 . [1.A ........
..38381D-XC-9 | GNR 2021-120 A = CMBS ........evvvvvvvvnnnnnnnnnnns [ eeneenn . 09/01/2023 . | Paydoun ... ... 35,338 . 01/16/2062 . [1.A ........
..38381D-XG-0 |GNR 2021-120 AE = CMBS ........eeevvvvvvevnennnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 24,246 . 11/16/2062 . [1.A ........
..38381D-YF-1 |GNR 2021-132 AD - CMBS .......ooevrrrrneeeeennnnes [ oeenn . 09/01/2023 . | Paydoun ... ... 20,983 . 04/16/2063 . [1.A ........
..38381D-ZG-8 |GNR 2021-128 A = CMBS .......evvvvvveennnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 46,716 . 02/16/2051 . [1.A ........
..38381E-AH-1 |GNR 2021-181 AC = CMBS .........eevvvvvvrvnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ... 33,451 . 01/16/2063 . [1.A ........
..38381H-R7-8 | GNR 2023-010 AC = CMBS .......covvvvvvviiiiiiennns [ eeeenn . 09/01/2023 . | Paydoun ... .. 14,837 . 10/16/2064 . [1.A ........
..38381T-TF-2 | GNR 2019-044 EJ - CMO/RMBS 09/01/2023 . |Paydown . 04/20/2049 . (1.A .
..38381V-PX-2 | GNR 2019-065 WiC - CMO/RMBS 09/01/2023 . |Paydown . 03/20/2049 . [1.A .
..38381Y-Y9-9 | GNR 2019-112 NC - CMO/RMBS 09/01/2023 . |Paydown . 09/20/2049 . 1.A .
..38382C-74-6 | GNR 2020-016 BM - CMO/RWBS .. U . 09/01/2023 . | Paydoun ... . 02/20/2050 . [1.A ........
..38383C-T3-4 |GNR 2021-186 AD = CMBS ..........eevvvvvvrrnnnnnns [ernennn . 09/01/2023 . | Paydoun ... . 05/16/2063 . [1.A ........
..690353-4C-8 |UNITED STATES INTERNATIONAL DEVELOPMENT ..... |....... . 09/20/2023 . | Paydoun ... ... (7,884) ] . 09/30/2032 . [1.A ........
..690353-5U-7 |US INTERNATIONAL DEVELOPMENT FINANCE COR .... |....... . 07/15/2023 . |Paydown .............coeees ...(4,527) | . 07/15/2038 . [1.A ........
..690353-7E-1 |UNITED STATES INTERNATIONAL DEVELOPMENT ..... |....... . 07/17/2023 . | Redemption @ 100.00 .... . 07/15/2038 . [1.A ........
..690353-XM-4 | US INTERNATIONAL DEVELOPMENT FINANCE COR .... |....... . 09/15/2023 . | Paydoun ... . 12/15/2030 . [1.A ........
..690353-XN-2 | US INTERNATIONAL DEVELOPMENT FINANCE COR .... |....... . 09/15/2023 . | Paydoun ... . 12/15/2030 . [1.A ........
..690353-YF-8 |UNITED STATES INTERNATIONAL DEVELOPMENT ..... |....... . 09/15/2023 . | Paydoun ... . 12/15/2030 . [1.A ........
..690355-BA-9 | UNITED STATES INTERNATIONAL DEVELOPMENT 06/15/2023 . [Paydown ........ccoevvveines Joeviiiiiiiiiiiiiiins Joviiiiiiiiiiiiies e e foeeiiiiieiiieeeeees [ fon e e e e . 11/20/2037 . (1.
..831628-DH-2 | SBA 100104 - RMBS .. 09/15/2023 . |Paydown 25,705 25,705 26,548 . 12/25/2038 . (1.
..83162C-C5-0 | SBAP 2019-20 G G - ABS 07/01/2023 . |Paydown 207,889 207,889 207,889 |. . 07/01/2039 . (1.
..831620-J3-8 | SBAP 2021-25A A - ABS . |. 07/01/2023 . | Paydown .. 389,067 ..389,067 ..390,100 |. . 01/01/2046 . (1.
..83162C-J5-3 | SBAP 2021-258 B - ABS . |- 08/01/2023 . |Paydown .. 188,669 . 188,669 . 188,669 |. 188,669 . 02/01/2046 . (1.
..83162C-L4-3 | SBAP 2021-25 G G = ABS ........evvvvvrvrrnnnnnnnns [eeeeenn . 07/01/2023 . | Paydoun ... .. 243,458 243,458 243,458 |.... .243,458 |.. . 07/01/2046 . (1.
..83162C-L9-2 |SBAP 2021-25 | | = ABS ......eevvvvvvvvvnnnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .. 106,552 . 09/01/2046 . [1.A ........
..83162C-N2-5 | SBAP 2022-20 A A = ABS ........evvvrririinnninnins [eeeeenn . 07/01/2023 . | Paydoun ... .. 71,211 . 01/01/2042 . [1.A ........
..83162C-N5-8 | SBAP 2022-25 B B ~ ABS ......coevvvviiiiiiiiiiiins [eeeenn . 08/01/2023 . | Paydoun ... .. 416,489 . 02/01/2047 . [1.A ........
..83162C-N8-2 | SBAP 2022-25 C C = ABS ....cceeeeeeiieieiieeeeeees oo . 09/01/2023 . | Paydoun ... .. 144,346 . 03/01/2047 . (1.A ........
..83162C-S3-8 | SBAP 2023-25 B B - ABS .. . 08/01/2023 . | Paydoun ... .. 68,007 . 02/01/2048 . [1.A ........
..83162C-S7-9 |SBIC 2023-10A A - ABS 09/11/2023 . | Paydown 18,979 . 03/01/2033 . (1.
..83162C-SR-5 | SBAP 2009-20G A - ABS 07/01/2023 . |Paydown ..103,078 . 07/01/2029 . (1.
..83162C-8S-3 | SBAP 2009-20H A - ABS 08/01/2023 . |Paydown 44,457 . 08/01/2029 . (1.
..83162C-SU-8 | SBAP 2009-201 A - ABS 09/01/2023 . |Paydown .. 107,645 . 09/01/2029 . (1.
..83162C-TB-9 | SBAP 2010-20 B A - ABS 08/01/2023 . |Paydown .. 139,879 . 02/01/2030 . (1.
..83162C-TD-5 | SBAP 2010-20 C A - ABS .. . 09/01/2023 . | Paydoun ... ... 34,375 . 03/01/2030 . (1.
..83162C-TK-9 | SBAP 2010-20G A - ABS ... . 07/01/2023 . | Paydoun ... ... 48,406 . 07/01/2030 . [1.A ........
..83162C-TL-7 |SBAP 2010-20 H A - ABS .. . 08/01/2023 . | Paydoun ... ... 21,651 . 08/01/2030 . [1.A ........
..83162C-TN-3 | SBAP 2010-201 A - ABS ... . 09/01/2023 . | Paydoun ... ... 19,127 . 09/01/2030 . [1.A ........
..83162C-TU-7 |SBAP 2011-20 A A - ABS .. . 07/01/2023 . | Paydoun ... ... 65,739 . 01/01/2031 . [1.A ........
..83162C-TV-5 |SBAP 2011-20 B A - ABS .. . 08/01/2023 . | Paydoun ... ... 80,954 . 02/01/2031 . [1.A ........
..83162C-TX-1 | SBAP 2011-20 C A - ABS .. . |- 09/01/2023 . |Paydoun ... ... 35,765 . 03/01/2031 . [1.A ........
..83162C-UD-3 | SBAP 2011-20G A - ABS ... . |- 07/01/2023 . | Paydoun ... .. 10,124 . 07/01/2031 . [1.A ........
..83162C-UR-2 | SBAP 2012-20C A - ABS 09/01/2023 . |Paydown 59,848 . 03/01/2032 . [1.A .
..83162C-UY-7 | SBAP 2012-20H A - ABS ... . 08/01/2023 . | Paydoun ... .. 35,509 . 08/01/2032 . [1.A ........
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..83162C-VG-5 | SBAP 2013-20A A = ABS .....eeviiiiiiiiiiiin [ e . 07/01/2023 . | Paydoun ... ... 60,995 ...60,995 ...60,888 |.... .. 108 | ..60,9% |.. ..1,307 |.01/01/2033 . [1.A ........
..83162C-VH-3 | SBAP 2013-20B A = ABS .....ccceeiiiiiiiiiiiiiiiies [eeeenn . 08/01/2023 . | Paydoun ... ... 94,269 ... 94,269 ...94,073 |.... ..94,269 |.. 2,105 |. 02/01/2033 . [1.A ........
..83162C-V0-3 | SBAP 2013-10D A = ABS .....evviiiiiiiiiiiiiiiiis [eeeenn . 07/01/2023 . | Various ... .. 140,505 .. 140,505 ..140,505 |.... .140,505 |.. 2,656 |. 07/01/2023 . [1.A ........
..83162C-VT-7 |SBAP 2013-10E A = ABS ....ceeeeeeiiiieiiiieeeeeees [ . 09/01/2023 . | Various ... ... 23,654 . 09/01/2023 . [1.A ........
..83162C-1B-5 | SBAP 2014-20 B A = ABS ......eevvvremrnnnnnnnnnnnn [ereeenn . 08/01/2023 . | Paydoun ... ... 89,434 . 02/01/2034 . [1.A ........
..83162C-WD-1 [SBAP 2014-20 C A = ABS ...evvvvvviiiniiiieiiiinnn | nnnens . 09/01/2023 . | Paydown ... . 03/01/2034 . [1.A ........
..83164K-XU-2 | SBA 508791 ~ RUBS ......ccoeeeeeieiiiieeiiieeeeeens [ . 09/01/2023 . | Paydoun ... . 04/25/2035 . [1.A ........
..90376P-CJ-8 |UNITED STATES INTERNATIONAL DEVELOPMENT ..... |....... . 06/15/2023 . | Paydoun ... ... 752 | 11/20/2037 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 194,155 XXX XXX
..716540-BP-6 [PETROLEOS MEXICANOS ...vvovvivierierierieriannane [C..... ] 08/15/2023 . [Paydown .....coovevvennnnns | PR P 200,000 |.......... 200,000 [.......... 200,000 |.......... 200,000 |oeioiiviiiiis fooooiiiiiiiiis forereeriiiiiies feoeresieoieiiens Joororerarians Jooreereens 200,000 [oviiiiiiiiiiins forernerieiiaies feoeresieiiiiries Joovieriarnans 4,580 |. 02/15/2024 . [1.D ........
0309999999. Subtotal - Bonds - All Other Governments 200,000 200,000 200,000 200,000 200,000 4,580 XXX XXX
..93974D-Al-8 |WASHINGTON L LI PP PP PPPION | ....... | 08/01/2023 .|Ca|| ©100.00 ............ | .......................... 1,400,000 |........ 1,400,000 |........ 1,590,162 |........ 1,412,966 [....ccooeeeiiees [ (12,966) |.oevvveeeeeeeene fovnnns (12,966) |.oevvveereneeene fovennns 1,400,000 |..evvvvvvvveenee fovvvviiiiiiiiins foviiiiiiiiiins e 70,000 |. 08/01/2025 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,400,000 1,400,000 1,590, 162 1,412,966 (12,966) (12,966) 1,400,000 70,000 XXX XXX
..041796-FL-2 | ARLINGTON TEX ......evvvvvmmmmmmnnnnniniiniiiiiiinins [ eeeees . 08/15/2023 . |Maturity @ 100.00 ....... |.eceeeeeeeenennnnnns |oeees 1,005,000 |........ 1,005,000 |........ 1,038,768 |........ LIS [ U APPSR S R R 1,005,000 [.vvvvvvvvevnnnnn fonmmnnnniiiins foeiiis e 30,150 |. 08/15/2023 . |1.A FE ....
CITIGROUP GLOBAL MARKETS
..05914F-8C-5 |BALTIMORE CNTY MD ...ccovveieieieieieeeeeeeeeeeee [ . 09/13/2023 . | INC. .......... F PP RN 1,476,465 |........ 1,500,000 |........ 1,500,000 |........1,500,000 |.... . N 1,500,000 |.. . 02/01/2026 . [1.A FE ....
..083023-NI-9 | BENTON CNTY WASH SCH DIST NO 400 RICHLAN .... . |- 08/29/2023 . [Call @ 100.00 ......ceevvn Jouvvemreemnnnnnnnnns founene 1,500,000 |........ 1,500,000 |........ 1,682,325 |........1,508,508 |.... ... (8,508) | L (8,508) |eeeeiiiiiiiiies e 1,500,000 |.. . 12/01/2025 . [1.A FE ....
..000874-KA-5 |BIRDVILLE TEX INDPT SCH DIST ... . 08/01/2023 . |Merrill Lynch . ..1,954,380 |........ 2,000,000 |........ 2,046,400 |........2,010,944 |.... ....(2,974) | (2,974) | e 2,007,971 . 02/15/2027 . (1.A FE ....
..091212-CJ-7 | BIRMINGHAM MICH PUB SCHS .. 07/27/2023 . [Call @ 100.00 . . 1,100,000 ..1,100,000 L 1,177,3% | 1,108,156 |. (3,156) | . (3,156) .1,100,000 . 05/01/2026 . [1.C FE ....
.. 199492-FS-3 | COLUMBUS OHIO ..... 08/15/2023 . [Call @ 100.00 . . 1,000,000 ..1,000,000 ..1,116,160 |. .1,008,509 |. (8,509) |. . (8,500) .1,000,000 . 08/15/2025 . [1.A FE ....
..300371-XS-5 |EVERMAN TEX INDPT SCH DIST 08/15/2023 . [Call @ 100.00 . . 1,070,000 ..1,070,000 ..1,196,057 |. .1,079,001 |. (9,001) |. . (9,001) K .1,070,000 . 02/15/2024 . (1.A FE ....
..30382A-DD-1 | FAIRFAX ONTY VA .....oviviiiniiiiiniiiniiiiiiiininnn [ eeeees . 08/16/2023 . |Merrill Lynch . R 1,942,180 |........ 2,000,000 |........ 2,065,680 |........2,013,192 |.... cor |eeeennn. (4,666) . oo [eeeennn. (4,666) |... U RN 2,008,526 |.. . 10/01/2027 . (1.A FE ....
..35880C-LT-9 |FRISCO TEX INDPT SCH DIST ..cevvvvvvvviiiiiiiiinns [ eeeenn . 08/15/2023 . |Call @ 100.00 .......ccovs |oovevrrniinnnnnnnnns |oeees 1,060,000 |........ 1,060,000 |........ 1,159,757 |........ 1,068,610 [o.evvvvevvennnnn fooeeens (8,610) [cevvvveeennninnn foeeeens (8,610) [ouvvvvveennnnnnn e 1,060,000 . 08/15/2025 . [1.A FE ....
FIRST CLEARING
..494890-A8-9 |KING CNTY WASH SCH DIST NO 210 FEDERAL W .... |....... . 08/22/2023 . | CORPORATION ....evvvvvvvnns fooveeiieiiiieeeeeens | 1,968,600 |........ 2,000,000 |........ 2,088,780 |........ 2,023,217 [oveeriiiiiiinnn foeeeens [V SR RN [T SR R 2,017,153 . 12/01/2026 . (1.B FE ....
..528828-4U-7 |LEWISVILLE TEX INDPT SCH DIST ...ovvvvvvvvnnnnnn [ereeenn . 08/15/2023 . |Call @ 100.00 . .2,000,000 |........ 2,000,000 |........ 2,235,460 |........2,018,289 |..ocevvriiiiinns fornnnnn (18,209) [euvnnnniniinnnns [ (18,250) | | 2,000,000 |.. . 08/15/2025 . [1.A FE ....
..520063-RR-2 | LEXINGTON CNTY S C SCH DIST NO 001 .... [ . 07/05/2023 . |Merrill Lynch . ......2,464,125 |........ 2,500,000 |........ 2,573,550 |........2,517,083 |.ocoovviiiiiinns fovennnnn(4,129) [ [ (4129) | s 2,512,925 |.. . 02/01/2027 . [1.C FE ....
..530770-KE-6 | LOCKHART TEX INDPT SCH DIST ...oovvvvvriiiiieeees [ eeennn . 08/01/2023 . |Call @ 100.00 .......ccvvs |oevereeneninnenennns |oeees 1,135,000 |........ 1,135,000 |........ 1,256,116 |........ 1,143,763 |ooooeeeiniiinins forvnnnnn (8,763) [euvvnnniniiiis [t (8,783) | | 1,135,000 |.. . 08/01/2025 . [1.A FE ....
..592112-MD-5 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C .... |....... . 07/01/2023 . |Call @ 100.00 ......ccevvs |oovevereinnnennnnnns |oeees 1,000,000 |........ 1,000,000 |........ 1,113,950 |........1,006,102 |...cceeeeieiiies Jooeeeens (6,102) |oveeeviniiiiinns fovvennnn (6,102) founiiniiiiiiiin oo 1,000,000 |.. . 07/01/2025 . [1.C FE ....
FIRST CLEARING
..625517-ER-4 | MULTNOMAH CNTY ORE SCH DIST NO 1J PORTLA .... |....... . 07/12/2023 . | CORPORATION ... ..2,037,659 |........ 2,065,000 |........ 2,166,247 |.... .. (5,682) | L (5,682) |eeeiiiiiiiiiies s 2,086,107 |.. . 06/15/2027 . (1.B FE ....
..64465P-YH-5 | NEW HAMPSHIRE MUN BD BK ......... 08/15/2023 . [Call @ 100.00 . . . 1,045,000 .. 1,045,000 1,135,267 |. (6,367) |. . (6,367) . 1,045,000 . 08/15/2025 . 1.C FE ....
..659155-HJ-7 | NORTH EAST INDPT SCH DIST TEX 07/27/2023 . | STIFEL NICOLAUS & CO. .. |. . 1,969,600 ..2,000,000 ..2,058,900 |. K .(3,498) | ..(3,498) .2,012,789 . 08/01/2027 . [1.A FE ....
..668844-PV-9 | NORWALK CONN ............... 08/01/2023 . [Call @ 100.00 ............ K ..1,780,000 1,788,224 |. 1,781,072 |. (1,072) |. . (1,072) .1,780,000 . .. . 08/01/2030 . [1.A FE ....
..741701-2A-3 | PRINCE GEORGE'S COUNTY 09/26/2023 . [RBC Dain Rauscher (US) . |. ..2,000,000 ..2,267,680 |. .2,104,659 |. .. (21,472) | (21,472) .2,083,187 . (60,627) |. , .. .99, . 07/01/2027 . (1.A FE ....
..741701-U7-9 | PRINCE GEORGE'S COUNTY .. 08/01/2023 . [Call @ 100.00 . ..1,500,000 ..1,706,475 |. .1,513,273 |. .. (13,273) | (13,273) . .1,500,000 . 08/01/2025 . [1.A FE ....
..741751-V4-0 | PRINCE WILLIAM ONTY VA ...oerviriiiiiiiiiinininnnn [ eeeeenn . 08/01/2023 . |Call @ 100.00 ........ccee |oeveeeereennnnnnnnns |oeeee 1,230,000 .. 1,230,000 |........ 1,311,463 |........ 1,235,401 |.... (5,401 | e (5,49 [ e 1,230,000 |.. . 08/01/2025 . [1.A FE ....
..815670-LT-9 | SEDGWICK CNTY KANS UNI SCH DIST NO 266 M .... |....... . 09/01/2023 . |Call @ 100.00 .........cee |oeeeeeereeenennnnnns |00 2,000,000 ... 2,000,000 |........ 2,085,900 |........2,007,768 |.... e (T788) | [ (7,768) [ o 2,000,000 |.. . 09/01/2025 . 1.C FE ....
..815853-PE-0 | SEGUIN TEX INDPT SCH DIST ..eevvvvvvvvvvnnnnnnnnns [ eeeenn . 08/15/2023 . |Call @ 100.00 .........cc. |oeeeeeeeeennnnnnnnns |oeeeen 1,405,000 ... 1,405,000 |........ 1,504,067 |........ 1,412,450 |.ooooovininninns fovvnnnnn (7,480 [euvennnnnnnnnnns oo (7,450) | e 1,405,000 |.. . 08/15/2026 . [1.A FE ....
..840610-ST-7 | SOUTH WASHINGTON CNTY INDPT SCH DIST NO ...... [....... . 07/06/2023 . |Merrill Lynch .......ccoo |oeeeeeennnnnninnnnns |oonee. 1,960,440 | 2,000,000 |........ 2,159,260 |........2,040,503 [.....covnnnn fooeeenn (10,018) |ooeeeeeeeiiins | (10,015) [ [, 2,030,488 |.. . 02/01/2027 . (1.B FE ....
.. 93974C-6N-5 | WASHINGTON ST ....ceovvviiiiiiiiiiiiiinnenes oo |.eeee.. | 08/08/2023 . |Call @ 100.00 . v e | 2,500,000 |........ 2,500,000 |........ 2,500,000 |.... . T P TP 2,500,000 |.. . . 02/01/2028 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 40,126,009 40,395,000 42,933,870 (170,829) (170,829) 40,589, 145 (463, 136) (463, 136) 1,339,086 XXX XXX
..101029-TJ-5 |BOSTON MASS WTR & SWR COMMN REV IAM COML .... |....... . 09/19/2023 . | STIFEL NICOLAUS & CO. .. |oeeeeeereiirennnnins |oeees 1,513,605 |........ 1,500,000 |........ 1,666,275 |........ 1,550,687 |oooevvveiiiiiinn fevnnee (%72 D R R [QFR:72 D1 RO R 1,538,166 |...oooeeeeeeeees |eens (24,561) |....... (24,561) |............ 53,333 |. 11/01/2027 . |1.B FE ....
..139727-AA-9 | CAPITAL AREA HOUSING FINANCE CORPORATION .... |....... . 09/26/2023 . |Call @ 100.00 . ... 7,547 P (877 Y (- T 7,547 .. . 06/01/2034 . (1.B FE ....
..162417-AB-5 | CHATTANOOGA TENN HSG AUTH MULTIFAMILY TA ... [....... . 09/26/2023 . |Call @ 100.00 . . . ...3,193 | 3,193 e 3,198 | e e K T U 3,193 |.. . 01/01/2038 . [1.A FE ....
..196480-GJ-0 | COLORADO HOUSING AND FINANCE AUTHORITY ....... [....... . 09/01/2023 . |Call @ 100.00 ............ 930 . 86,930 [............ 86,930 |............ 86,930 ..o e Jeeeviviiiiiiins foveiiiiiiinis fovviiiiiiiiiiins o 86,930 . 05/01/2050 . [1.A FE ....
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..196480-1IG-8 | COLORADO HOUSING AND FINANCE AUTHORITY ....... [....... . 09/01/2023 . |Call @ 100.00 . ... (201)]. (2,441) |.... . 08/01/2051 .
..300060-QR-4 |EVERETT WASH WTR & SWR REV ......ooovvrrrennnnins [oeienn . 08/29/2023 . |Call @ 100.00 . ... 460 | . 12/01/2025 .
..3132Y6-DM-6 | FH WE1008 - CMBS/RMBS ........ccoeeiieiiiiiiiennes [ereens . 09/01/2023 . | Paydoun ... ... (258) . . 12/01/2035 .
..3132YB-U3-8 |FH WEB002 - CMBS/RMBS ........ccoovvviiiiiiiiiiins [ereenn . 09/01/2023 . | Paydoun ... e (92)). . 09/01/2036 .
..3132YB-U5-3 |FH WE6004 — CMBS/RMBS ........cccooiiinn [eeeenn . 09/01/2023 . | Paydoun ... ... (139) ] . 01/01/2036 .
..31334X-3K-3 |FH QA1702 = RMBS .......oovvvvriiiiiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... ... (320) | . 08/01/2049 .
..313398-YJ-8 |FH QA3413 - RMBS ... [ . 09/01/2023 . | Paydoun ... ....(3,409) |. . 10/01/2049 .
..31338K-BJ-9 |FH SEQ041 - RMBS ......oooeeeeeeeeene [ . 09/01/2023 . | Paydoun ... . 05/01/2061 .
..3136A7-IIF-5 |FNR 2012-80 HC - CMO/RMBS .......cccooviiiiiiis [eeeenn . 09/01/2023 . | Paydoun ... . 01/25/2042 .
..3136A9-7L-6 |FNR 2012-136 PD - CMO/RMBS 09/01/2023 . |Paydown . 11/25/2042 .
..3136B0-3Z-7 |FNR 2018-12 JC - CMO/RMBS . 07/25/2023 . |Paydown . 04/25/2046 .
..3136B1-3C-6 |FNR 2018-41 PB - CMO/RWBS . 09/01/2023 . |Paydown . 12/25/2047 .
..3136B4-IIM-6 | FNR 2019-26 MD - CMO/RMBS ........ccooviiiiiis [eeeenn . 09/01/2023 . | Paydoun ... . 08/25/2048 .
..3136B5-YU-3 |FNR 2019-39 EP - CMO/RMBS .........evvvvvvvvnnnnns [erneens . 09/01/2023 . | Paydoun ... . 05/25/2049 .
..3137A0-KQ-7 |FHR 4136 NJ = CMO/RMBS .....ccoeeiiiiiiiiiiiieeees s . 09/01/2023 . | Paydoun ... . 11/15/2027 .
..3137F5-TE-3 |FHR 4787 AK - CMO/RMBS ..........evvvvvvrvnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... . 05/15/2048 .
..3137F5-TF-6 |FHR 4797 PA - CMO/RMBS ......coooveeernennnnnnnnns [ oenn . 09/01/2023 . | Paydoun ... . 06/15/2048 .
..3137F5-X5-3 |FHR 4800 JA - CMO/RMBS ........cevvvvvviiiiinninns [ eeeenn . 08/15/2023 . | Paydoun ... . 03/15/2047 .
..3137FE-AX-8 |FHR 4762 LN - CMO/RMBS ......coooevreernennnnnnens [oenns . 09/01/2023 . | Paydoun ... . 01/15/2046 .
.. 3137FM-7M-8 |FHR 4888 NP - CMO/RMBS .......oovveeneneeieneennns [ oeenn . 09/01/2023 . | Paydoun ... . 05/15/2049 .
..3137FM-LL-4 |FHR 4896 CE - CMO/RVBS .. 09/01/2023 . |Paydown . 04/15/2049 .
..3137FN-5A-4 | FHR 4903 KG - CMO/RVBS 09/01/2023 . |Paydown . 07/25/2049 .
..3137FN-XH-8 | FHUS K-J25 A2 - CMBS .. 09/01/2023 . |Paydown . 01/25/2026 .
..31396L-AU-5 |FHR 2924 FA - CMO/RWBS . |. 09/15/2023 . | Paydown . 01/15/2035 .
..31305U-BL-4 |FHR 2975 JA - CMO/RWBS .. veeee.. |- 0970172023 . | Paydown K . 05/15/2035 .
..31397J-E7-5 |FHR 3325 JL - CMO/RMBS ......ccoovviiiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... ....524 ... ....52 .. . 06/15/2037 .
..3140XA-HP-0 | FN FM6537 — RUBS .......coovvveviiiiiiiiiiiiiiieeens [ eeeenn . 09/01/2023 . | Paydoun ... 103,419 |.... ... 101,500 |.. . 04/01/2051 .
..3140XB-0E-3 |FN FM7652 = RMBS .........covvvviiiieiiiiiiiiiieeens [eeeenn . 09/01/2023 . | Paydoun ... 111,835 |.... ... 108,184 |.. . 06/01/2061 .
. 31417Y-GH-4 | FN MAO199 - RUBS ....ooovvrriiiiiiiiiiiiiiieiiieeens [ . 09/01/2023 . | Paydoun ... 4217 | . 10/01/2029 .
..31418D-4P-4 |FN MA4429 - RMBS ......oooeeiiiiiiiiiiiiiiinieeeen [ . 09/01/2023 . | Paydoun ... 113,406 |.. . 08/01/2061 .
..31418D-58-7 |FN MA4456 - RWBS .........coooevvirrnnnnnnnns [ s . 09/01/2023 . | Paydoun ... 117,470 |.. . 09/01/2051 .
..31418D-D8-2 |FN MA3726 - RVBS . 09/01/2023 . |Paydown .3,740 . 07/01/2049 .
..31418D-DJ-8 | FN MA3704 - RVBS . 09/01/2023 . |Paydown .8,313 . 06/01/2049 .
..31418D-DK-5 |FN MA3705 - RVBS . 09/01/2023 . |Paydown .2,098 . 06/01/2049 .
..31418D-E4-0 |FN MA3754 - RWBS . 09/01/2023 . |Paydown . 4,979 . 08/01/2049 .
.. 42552Y-AA-7 | HENNEPIN CNTY MINN HSG & REDEV AUTH MULT 09/26/2023 . [Call @ 100.00 . 12,609 . 08/01/2037 .
.. 451200-PE-4 | IDAHO HSG & FIN ASSN ...ooovviiiiiiiiiiiiiiiiiees [ . 09/21/2023 . |Call @ 100.00 . .. 17,384 |.. . 12/21/2048 .
.. 451200-PF-1 | IDAHO HSG & FIN ASSN ...oovvvviiiiiiiiiiiiiiiiens [ . 09/21/2023 . | Call @ 100.00 . .. 17,087 |.. . 01/21/2049 .
..451200-PS-3 | IDAHO HSG & FIN ASSN .. [ . 09/21/2023 . |Call @ 100.00 . 15,177 .. . 06/21/2049 .
..463831-KR-7 | IRVING TEX WTRWKS & SWR REV ..........ooeeveeenns [oeennn . 08/15/2023 . |Maturity @ 100.00 ....... PP IR [0[RP RPN (SR R R R 1,000,000 |.. . 08/15/2023 .
..478497-WIE-6 | JOHNSON CNTY KANS PUB BLDG COMMN LEASE P .... |....... . 09/01/2023 . |Maturity @ 100.00 ....... U R 1,055,000 |........ 1,085,000 |........ 1,139,568 |........ 1,055,000 [.ocoeeeiiiiiiins Jooviviiiiiiiiins o foveiiiiiiiiiees o s 1,055,000 |.. . 09/01/2023 .
..566780-AA-3 | MARICOPA CNTY ARIZ INDL DEV AUTH MULTIFA .... [....... . 09/26/2023 . |Call @ 100.00 . ... 7,591 L 7,591 7,591 .. . 07/01/2036 .
..57586N-7Y-1 | MASSACHUSETTS ST HSG FIN AGY .......eevvvvvnnnnes . |- 09/26/2023 . |Call @ 100.00 . ....5,687 ....5,687 |.... .5,687 |.. . 01/01/2087 .
..60636U-BC-2 |MISSOURI ST ENVIRONMENTAL IMPT & ENERGY ..... .. 07/01/2023 . |Call @ 100.00 . . 07/01/2025 .
..60637B-XI\-5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY 09/01/2023 . [Call @ 100.00 . . 11/01/2043 .
..641278-AB-2 | NEVADA HOUSING DIVISION ... . 09/01/2023 . | Various ... . 05/01/2040 .
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..641480-HN-1 |NEVADA ST HIY IMPT REV ....oevvvmvrnnnnininninnnnn [eeeeenn . 07/18/2023 . | STIFEL NICOLAUS & CO. .. |.... . 1,883,622 .1,889,609 |.... .1,890,991 (7,369) |........ (7,369) .36,258 |. 12/01/2026 . [1.B FE ....
..67737T-AA-3 | OHIO HSG FIN AGY MULTIFAMILY HSG MTG-BKD .... |....... . 09/26/2023 . |Call @ 100.00 ............ T F 5,400 ....5,400 |.... ...5,400 |.. . 02/01/2038 . [1.A FE ....
..677560-M2-0 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 09/01/2023 . |Call @ 100.00 . ... 48,501 ..48,501 . 04/01/2043 . (1.A FE ....
..696513-AU-4 | PALM BEACH CNTY FLA HSG FIN AUTH MULTIFA .... [....... . 09/26/2023 . |Call @ 100.00 ......ccvvvs |oevereeeennniniennns Joeeeeeenens 3,921 ...3,91 . 06/01/2041 . [1.A FE ....
FIRST CLEARING
..71883R-NJ-8 | PHOENIX ARIZ CIVIC IMPT CORP WTR SYS RE .... |[....... . 09/12/2023 . | CORPORATION ... . 1,997,080 .2,040,494 |.... .2,021,669 |.. . 07/01/2026 . [1.C FE ....
..88275L-AG-1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 08/28/2023 . |Call @ 100.00 . F O R 8,224 ....8,224 |.... ...8,224 |.. . 04/01/2038 . [1.A FE ....
..914402-2C-5 |UNIVERSITY MD SYS AUXILIARY FAC & TUITIO .... [....... . 09/27/2023 . | DEAN WITTER REYNOLDS ... |.... . 1,931,400 1,996,946 |.... 1,997,616 |.. . 04/01/2026 . (1.B FE ....
.. 91743P-Ch-5 JUTAH HSG CORP ... [ . 09/21/2023 . |Call @ 100.00 ............ N R 9,604 ....9,604 |.... . 10/21/2048 . (1.B FE ....
.. 91743P-CN-3 |UTAH HSG CORP ... [ . 09/21/2023 . |Call @ 100.00 . .. 16,818 . 11/21/2048 . (1.B FE .
..91743P-CP-8 | UTAH HSG CORP .. 09/21/2023 . [Call @ 100.00 . 17,488 . 12/21/2048 . (1.B FE .
..91743P-C0-6 | UTAH HSG CORP .. 09/21/2023 . [Call @ 100.00 . 56,773 . 01/21/2049 . (1.B FE .
..91743P-CS-2 | UTAH HSG CORP .. 09/21/2023 . [Various ...... 1,41 . 03/21/2049 . (1.B FE .
..91743P-DP-7 | UTAH HSG CORP .. .. 09/21/2023 . |Call @ 100.00 . 233,125 . 04/21/2051 . (1.B FE .
..91743P-D0-5 |UTAH HSG CORP .. veeeee. |- 0972172023 . | Call @ 100.00 . .. 110,143 . . .. 115,440 |. 115,346 . 05/21/2051 . (1.B FE .
.. 91743P-DR-3 |UTAH HSG CORP ....ooeveeieiiiiiiiiiieieeeeeeeeeeeeen [ . 09/21/2023 . |Call @ 100.00 . .. 123,587 123,587 129,921 |...........129,692 |.... 129,592 |.. . 06/21/2051 . (1.B FE .
..91743P-DIH-2 |UTAH HSG CORP ... [ . 09/22/2023 . | Various ..101,866 .. 104,816 ..109,566 |...........109,442 |.... 102,571 . 11/21/2051 . (1.B FE .
..91743P-DY-8 | UTAH HSG CORP [ [P . 09/21/2023 . | Call @ 100.00 . v e 38,234 ...40,050 |............40,013 |.... JUT e e U ..39,987 |.. . 01/21/2052 . (1.B FE .
..02778F-GR-8 | VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R .... [....... . 09/01/2023 . |Call @ 100.00 ......ccevvs |ooveveriinnnnnnennns |oeees 1,580,000 |........1,580,000 [........ 1,580,000 |........ 1,580,000 |ooevvvviiiiiins e feeveiiiiiiiiiees o e e 1,580,000 . 09/01/2024 . [1.A ........
FIRST CLEARING
..928172-J7-1 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV ... [....... . 07/19/2023 . | CORPORATION ...eevvvvvvvens Jooveeeieeeeieeeeeees |oeeeee 2,040,940 |........2,000,000 |........ 2,206,880 |........ 2,058,313 [o..eeveiennnnnnn fooenns (12,14 | v (12,14 | fovenees PRV VAT R R (5,233) |......... (5,283) |............ 77,778 |. 08/01/2027 . [1.B FE .
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,158,855 15,901,395 15,300,994 (71,532) (71,532) 15,313,344 (154,489) (154,489) 463,048 XXX XXX

218 |...

. ...527 |. 09/25/2033 .
..16,345

.37,125 |. 09/27/2023 .

..00432C-BN-0 | ACCSS 2004-1 A2 - ABS ...
..00913R-AC-0 | AIR LIQUIDE FINANCE SA .....

... 13,437
. 1,650,000

...13,160 |....
.1,633,655 |.

.. 13,437 |..
.1,650,000

. 09/25/2023 . | Paydown
. 09/27/2023 . (Maturity @ 100.00 .

1,650,000 REICTA

..11042A-AA-2 | BRITISH AIRWAYS PASS THROUGH .. |C..... [ 09/20/2023 . | Paydown ... .. 168,050 . 168,050 . 180,166 |. . 170,787 |. (2,737) | . (2,737) 168,050 5,829 |. 12/20/2025 . 1.E FE .
..12510H-AB-6 | CAUTO 2020-1 A2 = ABS .......eeveiiiiuiiiiiaaannns | eeeeans . 09/15/2023 . [Paydown .....ooviniiiiienn foreeneiiiiiii e 2,318 foeeeees 2,373 | 2,425 |............. 2,407 ... .. 2,373 .. ....46 |. 02/15/2050 . |1.A FE .
.. 12563L-AN-7 | CLIF 2020-1 A = ABS ......ooeieiiiiiiiieieiiies | eeees . 09/18/2023 . |Paydoun ... ... 84,150 ...84,150 ...85,228 |............85,079 |.... .. 1,167 |. 09/18/2045 . |1.F FE .

.. 12563L-A0-0 | CLIF 202 A = ABS ..eeeeiiiiiiiieiiiiiiiineeesiiis [ eeeeens . 09/18/2023 . |Paydown ... ...83,125 ...84,401 |.... .. 1,125 |. 09/18/2045 . | 1.F FE .
.. 12563L-AS-6 |CLIF 203 A = ABS ...oooiieiiiiiieeiiiieeeeeeies [ . 09/18/2023 . |Paydoun ... 125,000 126,592 |.... ..1,725 |. 10/18/2045 . |1.F FE .
.. 12565K-AA-5 | CLIF 211 A - ABS . 09/18/2023 . | Paydoun ..118,745 ..116,542 |. 1,208 . 02/18/2046 . |1.F FE .

.. 12565K-AE-7 | CLIF 2022-1 A - ABS 09/18/2023 . | Paydoun 1,451 (. 01/18/2047 .

..12807C-AA-1 | CAl 2020-1 A - ABS .... . 09/25/2023 . |Paydown ... ..106,250 ..106,549 . 06:268 . 1,573 (. 09/25/2045 . |1.F FE .
..20271A-AG-2 | COMMONWEALTH BANK OF AUSTRALIA <o |- 07/20/2023 . | Maturity @ 100.00 . R ..3,000,000 .. 2,993,400 |. .2,999,227 |. R .3,000,000 .97,500 |. 07/20/2024 . |1.A FE .
..2254M0-YX-8 | CREDIT SUISSE AG C..... . 08/02/2023 . [Maturity @ 100.00 ....... revereeeeesnninees |02 3,000,000 ).l 3,000,000 |........ 3,000,000 [........3,000,000 foevrrerisinnns Joemiinniienenns foeineiiiiis i e s 3,000,000 .. 127,083 |. 08/02/2023 . |1.G FE .

..228027-AA-6 | CROWLEY BLUE WATER PARTNERS LLC .......ccccveees | aeeeens . 08/15/2023 . [Call @ 100.00 ............
..228027-AB-4 | CROWLEY BLUE WATER PARTNERS LLC .. U P . 07/17/2023 . Redemption @ 100.00 ....
..302155-BJ-4 | EXPORT-IMPORT BANK OF THE UNITED STATES ..... |....... . 05/01/2023 . [Redemption @ 100.00 ....

.. 80,000

..80,000 |..
160,000 |..
(50,000) |..

..2,746 |. 08/15/2036 .
..5,563 |. 01/16/2037 .
. (328) [. 04/29/2026 .

. 160,000 |....
. (50,000) |....

.... 160,000 ...
... (50,000) [...
..230,229

..30216N-AA-4 | EXPORT LEASE ELEVEN COMPANY LLC .. 07/30/2023 . | Paydoun ... ..230,229 | . 07/30/2025 .
..30217T-AA-0 | EXPORT LEASE TEN COMPANY LLC 08/07/2023 . | Paydoun ..267,659 . 05/27/2025 .
..30319N-AE-2 | FEDMFH ML-09 AUS - CMBS ......... 09/01/2023 . | Paydoun ... 11,374 . 02/25/2040 .
..314353-AA-1 | FEDERAL EXPRESS CORPORATION 2020-1 PASS ...... |....... . 08/20/2023 . |Paydoun ... ... 178,786 . 08/20/2035 .
..31735A-AA-2 | FINANCE AMERICA STRUCTURED SECURITIES TR ... |....... . 08/25/2023 . |Paydown ... ...33,904 . 05/25/2050 .
..31735A-AA-2 | FASST 2020-JR2 A1A - CMO/RMBS ...........cccoor |oeeeenn . 08/25/2023 . |Paydoun ... ..349,087 . 05/25/2050 .
..31739L-AA-4 | FASST 2019-JR3 A - CMO/RMBS .........cooviiiiins | eeeeens . 09/25/2023 . |Paydown ... ...26,310 ... (1,256) |. . 09/25/2069 .
..31739R-AA-1 | FASST 2381 A1 — CMO/RMBS ........oovveeeiiiiiaes | e . 09/25/2023 . |Paydoun ... 229,634 |t 27,060 [ e [, 2,574 |. . 02/23/2053 .
..31739T-AB-5 | FASST 2023-52 A2 - CMO/RMBS .........cccoviiuvvns | eeeeans . 09/25/2023 . |Paydown ... +.51,605 |..iiiiiiii 49,886 [iiiiiiiiiiiiies i [ 2,069 |. . 04/25/2073 .
..31740B-AA-3 | FASST 2019-JR4 A - CMO/RMBS .......eeeeeeeenne | eeeee . 09/25/2023 . [Paydoun ... ...35, 119 ... (1,085)]. . 11/25/2069 . [1.A FE ....
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STATEMENT AS OF SEPTEMBER 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 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date
..36263C-AH-2 | GSMBS 2021-PJ9 A8 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .. 144,885 144,885 .. 147,944 ... ....(3,059) |. .144,885 |.. .. 2,419 |. 02/26/2052 .
..37959P-AA-5 | SEACO 201 A - ABS ... . 09/17/2023 . | Paydown .. 146,711 . 146,711 .. 147,538 |. 146,711 2,126 |. 10/17/2040 .
..37959P-AE-7 | SEACO 2021-1 A - ABS .. . 09/17/2023 . | Paydoun ... . . 2,642 |. 04/17/2041 .
..37959P-AG-2 | SEACO 2021-2 A - ABS .. . 09/17/2023 . | Paydoun ... 3,223 |. 08/19/2041 .
..38177B-AA-0 | GCBDC 3 A - CDO . |- 07/20/2023 . |Paydoun ... ..7,017 |. 01/20/2031 .
..38381H-N7-2 | GNR 2023-016 AD - CMBS . 09/01/2023 . | Paydoun ... . 02/16/2067 .
..38381H-05-3 | GNR 2023-012 AB - CMBS 09/01/2023 . |Paydown . 02/16/2065 .
..42328B-AE-2 |HELIOS LEASING | LLC .. 08/16/2023 . |Paydown . 05/16/2025 .
..45783N-AA-5 | INSTR 2021-1 A - ABS .. 09/15/2023 . |Paydown . 02/16/2054 .
.. 465920-AF-3 | JPMMT 2112 A4 - CMO/RMBS .. . |- 09/01/2023 . | Paydoun ... . .. . 02/25/2052 .
..55002R-AA-0 | LULWA LTD . 08/15/2023 . | Paydown . . ....339,319 |.. . 02/15/2025 .
..579780-AJ-6 | MCCORMICK & COMPANY INC . 09/01/2023 . |Maturity @ 100.00 . . 1,545,000 1,545,000 1,602,520 1,549,414 |. ..(4,414) . 1,545,000 . 09/01/2023 .
..59280P-AA-9 | MEXICAN AIRCRAFT FINANCE IV LLC 07/13/2023 . | Paydown .. 114,708 114,708 114,708 |. . 114,708 |. 114,708 . 07/13/2025 .
..60689W-BL-4 |VENTR D A - CDO ..... 08/15/2023 . |Paydown .. 221,692 ..221,692 ..221,692 |. ..221,692 |. .221,692 . 09/09/2030 .
..61033C-AC-0 |MCMML 7 A1 - CDO . 08/22/2023 . |Paydown .. 413,587 ..413,587 ..413,139 |. ..415,739 |. ..(2,153) .413,587 . 11/22/2030 .
..62877C-AA-1 |NAC AVIATION 29 DA . 09/18/2023 . |Call @ 100.00 . ... 17,669 ... 17,669 ... 17,669 |. ...14,400 |. 3,269 .. 17,669 . 06/30/2026 .
..69349L-AM-0 |PNC BANK NA ........ .| 07/25/2023 . |Maturity @ 100.00 . . 2,000,000 ..2,000,000 1,997,940 |. .1,099,861 |. 139 .2,000,000 . 07/25/2023 .
..7T0469X-AN-4 | PEAKS 2R 1AR - CDO . . 07/20/2023 . | Paydown .... 116,016 .. 116,016 |.......... 116,016 |.... ... 116,016 |.. . 07/21/2031 .
..709604-AA-0 | PENTA AIRCRAFT LEASING (2013) LLC . 07/29/2023 . | Paydoun ... . 109,371 109,371 |........... 109,371 |.... .109,371 . 04/29/2025 .
..709604-AB-8 | PENTA AIRCRAFT LEASING (2013) LLC 08/25/2023 . |Paydoun ... .. 134,687 134,687 134,688 ..134,646 |. H .134,687 . 11/25/2025 .
..746388-AA-5 | PURPLE CHEN 2011 LLC . 08/01/2023 . |Maturity @ 100.00 . .. 365,450 ..365,450 ..365,450 |. ..365,451 |. ) .365,450 . 08/01/2023 .
..78010U-CQ-8 |ROYAL BANK OF CANADA .. 09/12/2023 . |Maturity @ 100.00 . . 4,200,000 ..4,200,000 ..4,179,000 |. . 4,220,889 |. .. (20,889) | ,200,000 . 09/12/2023 .
..78444L-AD-5 |SLCLT 2008-1 A4A - ABS 09/15/2023 . | Paydoun ... 25,194 25,194 26,450 |. 26,935 |. (1,741) . 25,194 . 12/15/2082 .
..79977T-AC-3 | SANDALWOOD 2013 LLC ... 08/12/2023 . |Paydown .. 113,616 . 113,616 . 113,616 |. . 113,616 |. 113,616 . 02/12/2026 .
..802722-AB-4 | SANTA ROSA LEASING LLC ..oovvvvvvvviiiiiiiiiiiiens e . 08/03/2023 . | Paydoun ... ... 44,815 ..44.815 |.. . 11/03/2024 .
..81881Q-AS-5 | SHACK 2013-111 AR = CDO ...ocoeeeeeeeeeeeeeeeeeens [ . 07/17/2023 . | Paydoun ... .. 197,337 . 07/15/2030 .
..82667C-AA-3 |SRL 211 A = ABS ....eevvviiiiiiiiiininiiiiiininiiens [ eeeeenn . 09/15/2023 . | Paydoun ... .. 25,814 . 08/17/2051 .
..862048-AA-9 [Stonehenge Cap Fund Nebra. IIl LLC, Seri .....|....... . 09/15/2023 . | Paydown ... . 03/01/2024 .
..86205*-AA-0 | STONEHENGE CAPITAL FUND GEORGIA I, LLC ...coee f.ennnn . 09/20/2023 . | Paydoun ... . 12/20/2023 .
..87407R-AA-4 | TAL 2020-1 A = ABS .......evvvvvrvrrnnnnnnnnnnnnnns [ eeeeenn . 09/20/2023 . | Paydoun ... . 09/20/2045 .
..88315L-AS-7 | TMCL 2021-3 A - ABS . 09/20/2023 . | Paydown . 08/20/2046 .
..88411J-AA-4 | THRLLC 2 A - ABS ...oovvriiiiiiiiiiiiiiieeeeeeeeeens [ . 07/22/2023 . | Paydoun ... . 01/22/2034 .
..89656G-AA-2 | TRL 211 A = ABS ....erririiiriiiiininiiniiiiiiiiiins [ eeeeenn . 09/19/2023 . | Paydoun ... . 07/19/2051 .
..89657B-AA-2 | TRL 191 A1 = ABS ......evvviiiiiiiiiiniiiiiiiiiiiins [ eeeeen . 09/17/2023 . | Paydoun ... . 04/17/2049 .
..89680H-AA-0 | TCF 2020-1 A = ABS .....oovvviiviiiiiiiiiiiiiiieens [ eeeen . 09/20/2023 . | Paydoun ... . 09/20/2045 .
..89683L-AA-8 | TRP 212 A - CMO/RMBS ........evvvvvvvrrrrirriiinnns [ eeeenn . 09/17/2023 . | Paydoun ... . 06/20/2061 .
..90354P-AA-5 | STEAM 2021-3 A - ABS ....cooeevviiiiiiiiniiiinnns [ . 09/28/2023 . | Paydoun ... . 06/28/2051 .
..90373T-AA-4 | ULANI MSN 35941 LLC ... 09/20/2023 . |Paydown . 06/20/2025 .
..909318-AA-5 |UNITED AIRLINES 2018-1AA PASS THROUGH TR .. 09/01/2023 . |Paydown . 09/01/2031 .
..909319-AA-3 | UNITED AIRLINES PASS THROUGH TRUST 2013 08/15/2023 . |Paydown K K . 02/15/2027 .
..92242P-AA-7 | VCH LEASE SA ............ . 08/15/2023 . | Paydown .. 155,829 ..155,829 ..155,829 |. ..155,830 |. .155,829 . 05/15/2025 .
..929160-AA-0 | VOYA 2017-4 A1 - CDO .. . 07/17/2023 . | Paydoun ... .. 161,926 ..161,926 ..161,926 |. ..161,926 |. .161,926 . 10/15/2030 .
..960386-AH-3 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP 08/15/2023 . |Maturity @ 100.00 . . 2,475,000 .. 2,475,000 ..2,507,455 |. . 2,476,793 |. . (1,793) K . 2,475,000 . 08/15/2023 .
..962166-AS-3 | WEYERHAEUSER CO ........ceeeeeeeeeeeiiiiiiiiiiiieees oo . 07/15/2023 . |Maturity @ 100.00 ....... |ooeeeeeeeeeeeeeeenns |oeees 3,701,000 |........ 3,701,000 |........ 4,272,193 |........3,765,640 |.... .. (64,640) |..oveiiiiiiiiins fovennns 3,701,000 |.. ...263,696 |. 07/15/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 28,243,629 28,592,751 29,122,825 28,438,008 (411,226) 28,243,628 1,096,750 XXX
.. 369604-B0-5 |GENERAL ELECTRIC (0 ... .. | ....... | 09/15/2023 . |Ca|| €100.00 .oovveeeeees oo e 1,461,000 |........ 1,461,000 |........ 1,575,650 |........ 1,448,216 12,784 i v 1,461,000 |.. . 12/29/2049 .
1309999999. Subtotal - Bonds - Hybrid Securities 1,461,000 1,461,000 1,575,650 1,448,216 12,784 1,461,000 XXX
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STATEMENT AS OF SEPTEMBER 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 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999997. Total - Bonds - Part 4 97,533,743 98, 188, 159 102,314,341 98,457,387 16,053 (721,375) (705,322) 98,151,870 (618, 127) (618,127) 3,260,977 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 97,533,743 98, 188, 159 102,314,341 98,457,387 16,053 (721,375) (705,322) 98,151,870 (618, 127) (618,127) 3,260,977 XXX XXX
.. 949746-55-6 |WELLS FARGO & CO .uvvvvvvvvvvnnnniniiinniiiiinnnnns | ....... | 09/15/2023 . |Ca|| 02500 .0ooeennnnn | ..... 120,000.000 |...... 3,000,000 [.....eeenneee. 0.00 |........ 3,000,000 |........ 2,744,400 |....... 255,600 [..ooooeiiiiiiins o e, 255,600 |.oeeeiiiiiiins oeeeens 3,000,000 ..eveeeeieeeeees evevveeiiiiiiies foveviiiiiiiin foriiinnnn. 131,627 |.ooeees oo 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 3,000,000 XXX 3,000,000 2,744,400 255,600 255,600 3,000,000 131,627 XXX XXX
.. 45822P-20-4 | INTEGRYS HOLDING INC .....ovvvvvvvenninnininnnnnnes | ....... | 08/01/2023 . |Ca|| 025.00 ..o | ....... 20,000.000 |......... 500,000 |.............. 0.00 J........... 470,400 |........... 466,200 |....ooooeieiiins oeeiiiiiinns LX) OO RRRRITN 53 [oeeeeeeiinninnn fooiiiiinns 466,252 |...ooveveniinnnn founnnnns 33,748 |......... 33,748 |............ 22,500 [.oeeiees ennnne 2.BFE ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 500,000 XXX 470,400 466,200 53 53 466,252 33,748 33,748 22,500 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 3,500,000 XXX 3,470,400 3,210,600 255,600 53 255,663 3,466,252 33,748 33,748 154,127 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 3,500,000 XXX 3,470,400 3,210,600 255,600 53 255,663 3,466,252 33,748 33,748 154,127 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 3,500,000 XXX 3,470,400 3,210,600 255,600 53 255,663 3,466,252 33,748 33,748 154,127 XXX XXX
6009999999 - Totals 101,033,743 XXX 105,784,741 101,667,986 271,653 (721,322) (449,670) 101,618, 122 (584,379) (584,379) 3,415,104 XXX XXX




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ........ oo e e 1002000 [ e [ (42,027) v (90,250) ...ccvvreenee. 6,670 |.
Bank of AMErica ....cccociies oo oo e ...5.360 |..oonnne 390,704 | e 10,439,416 |............ 5,659,017 |.......... 11,586,088 |..
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 390,704 10,397,390 5,568,768 11,592,760
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 390,704 10,397,390 5,568,768 11,592,760
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

390,704

10,397,390

5,568,768

11,592,760

E13
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STATEMENT AS OF SEPTEMBER 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 AVER:TRS 0BG V ‘sn ......... ‘ ........... 09/05/2023

49TEH-296 ....... ALLSPRING: TRS+ W | S N T 06/02/2023

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4

25160K-20-7 ........ | oo | [ 09/18/2023 ......... [, R P T

8309999999. Subtotal - All Other Money Market Mutual Funds

25,000,000

8609999999 - Total Cash Equivalents

25,000,004
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SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2023 OF THE OWNERS INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended SEPTEMBER 30, 2023

NAIC Group Code

0280

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
Direct Written
Premium

2
Direct Earned
Premium

3
Direct Losses
Incurred

NAIC Company Code

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? ..........ccoiiiiiiiiiiiiiiisese e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............

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

Yes [ X ]
Yes [ X ]

0
0

]

No [
No[ ]

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 CIMP PACKAGEA POIICIES. ........eeiuiiitietieii ittt ettt ea et ae e s bt e sh e e eb e e bt e a bt e s bt e et e ea et eheeeh e e ehe e bt e b e e abeembeembeemeesaeesbeenbeenbeebeans $

505
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