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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....viuiniiriiiicieitiiinere sttt 7,010,569 |............ 4.987 |......... 7,010,577 [ [ 7,010,571 | 4.987
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiiieieieeeeee et eaeae e eeeeee [ereeeeenieeas 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 217,820 217,820 217,820
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAANTEEM ...t e 890,096 890,096 |-....oveeeeeeieees [ 890,096
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 23,798,313 .o 16.929 |...... 23,798,307 |- e 23,798,307 |........... 16.929
1.06 Industrial and MISCEIANEOUS ...........ccceiiririeieeeieieeeeeeeeeeeieeeeeeeeeeeee e 101,172,651 |............ 71.971 ... 101,172,650 ..o o 101,172,650 |........... 71.971
1.07 HyDrid SECUMHES ....cveveiiiieieteteicc ettt [ereeeeenenas 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e [eeeeeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveeveeeieeeieeeeeeeeeeeeeeee e e o 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.12 Total [oNG-term DONAS ....c.cvoveeeeieieieeeeeeeeeeee e e 133,089,449 |............ 94.676 |...... 133,089,444 | e 133,089,444 |........... 94.676
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeeoenenrrreeeienens oo s 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred STOCKS ........cociiieeiieeeiereeeeeeeeee e seses s e [oeeeeeeienens 0.000 [emeerereeeeieineeees frreerriereeens [ o 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............ccoooocfooeiicciiiiiis s 0.000 [eeeereeeeeeieinreiees frreeirnieceeens [ o 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........coevveeeveeerene o s 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooovveevieeeeeeeeeeeeeeeeee e o 0.000 oo oo o | 0.000
3.05 MUtUAl FUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funNdS ...........ccooiiiiiiiiiii e
3.08 Exchange traded funds ............cooiiiiiiiiiiieccccees
3.09 Total commON STOCKS .........ceiiiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccuiueiiiieieieie e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiruiriiiiiiie e . .
4.04 Mezzanine real eState 08NS ..........cceeurririeeiinnieeesneeeee e [oeneceieens 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceueueereeririeiereieieieeesieieeseeeesese e [ 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total re@l @StAtE .........ccoeeeveeeeeeeeecceeee e e [ 0.000 [emeeeeeeeeeieinreiees frreeirnieeeeens [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccoovrienniinnnnseieeeeesesesseeeeses e 9,597 oo 0.007 [oceeeeeeeenne 9,597 [ [ 9,597 oo 0.007
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeievnenrieeeeeeeeeeees fooe 1,603,441 |............. 1.141 ... 1,603,441 [ [ 1,603,441 |............. 1.141
6.03 Short-term investments (Schedule DA) ..........cccooiorirrecerenenesneeeeees i i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occeve. 1,613,038 |............. 1.147 |......... 1,613,038 [...oveeeees o, 1,613,038 |............. 1.147
7. COoNtraCt I0ANS ..o s
8. Derivatives (Schedule DB) ..........ccoiiiiiiiiieieeeee e
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiiiee
10. Receivables for SECUNIES ............cociiiiiiiiiiiii s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeee s
13. Total invested assets 140,573,454 100.000 140,573,449 140,573,449 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN B) .........uiiiiiiitiite ittt bbbttt bbbttt b e bbbt e s R e e R e ebe st e sbeabesbestesaesteereaeas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et aae e obeebeab e e b e oL e s b e s b e e b e e b e e b e abe s bestesses e e s e e e
Current year change in encumbrances:

3.1 T0talS, Part 1, COIUMN 13 ...ttt e bbb b E e E £ E e b e S b £ S E e e E £ £ E e e E e S E e e E e e E e e E e £ E e e b e e b e e b e e b e e b e ebeaae s eR e e R e e b e e b e e b e s b e b e b et e b b

B2 o] e= = =T R A O] [¥T T PSR

Total gain (loss) on disposals, Part 3, Column 18 g ......... Ees......... @EEEEE ... EEEE ... SEEE. ... . S . ..............0e.eoseeseoseoneeneeseene st e ete foeeseeeeeee et

Deduct amounts received on disposals, Part 3, CHElR 15 ... AR....... R B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N . . . Y - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

8 B ) = T =T i TR 7o 10T T o e PP PNS

A7 o] e= =T B A O] [¥T T O PSS
Deduct current year’s depreciation:

Lo B o] e= S =T R O] ¥ Ty TR

LA o] = R =T T o 10 oo T O O TN
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ........cciiiiiiiiiiitiii ettt bbbttt bbbttt 2o e e e e e e e e e e e e eneens
[DI=Ye (W1 o] e=T W ToT o F=Te [ga 11 C=To IR= 104 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiuiiiiiiiiteitiiieee ettt bbb bbb £ bt b £ e £ e bt £t e bR bt e bt e b e e bt e bt e bt b fememneeneene e e e e e e e e e e e e enees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOF YEAT ......c..oiiiiiiiiie et et 2eee e e e e e e e e e e e e eaeneen
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN 7) ......oiuiiiiiiiie ettt bbbt bbbt bbbt bbb e e R e et e ebestesaestestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........c.. et eeae eabeeb oo b oo b e e b e oL e e b e e b e e b e e b e abe s bestessess e s e s e e e
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
B2 o] e= = =T R A O] [¥T T PSRN

ACCTUAL OF QISCOUNL ...ttt h bbb e b e S h e e b e h £ b e £ H e £ E £ e e £ S h e £ E e £ b e £ E e £ E £ £ E e £ E e £ E e e E e £ b £ e E e e E e eE £ e E £ e h e S E e £ E e S b £ e E e e R £ e R e e e e eb e e b e eb e eb e eeeebeas Ao e s e s et et et e et e e
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ........oovveveeeeece e R o -

5.2 Totals, Part 3, Column 8 ... A ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEimn N .....
Deduct amortization of premium and mortgage in
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ... b s a e e e b sr e

Deduct current year’s other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN T ... h bbb E e s b E e b e e R e e b e s b e s b e e b e e b e e b e s h e s b e s b e saean e SR e SR e e R e e R e e bt e b e et et e r e e

O e = S e Ty A o] [0 T W OSSP N
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......cc.ciuiiiiiiiiiiiiiiieieieeieees —eeeeee e
R e= Y= TV Lo T [ o= o Lo O S
ST o] ol = I (g Y=Yl B 0T
[D2=Ye (U1 8 o) e=T Mo g F=Te [ga 11 C=To IR= 100 o UL TR

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) ...ttt bbbt bbb e e e e e e e eaeen
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOM YEA ..........iiuiiiiitiitiite ettt b ettt bbb bbb b £ £ b e e E A E R e e R AR £ ARt AR e e bt e bt e bt e b e e b e b e s Seemmeese e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquISItIoN (Part 2, COIUMN 8) .........iii ittt bbbttt bbbttt b e bttt e aR e e R e ea e s re s b e sbestestesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...t eeae eabeebeeE e e b e oL e e b e e b e e b e e b e e b e abe s besteases e s e s e s s
Capitalized deferred interest and other:

o B ] = E T =T i TR o1 10T o e RO PRPRTPNS

B2 o] e= =T R A O] [V T o PSS
P aXeTe (U= o e TotoTU o | PN
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ... A ..
5.2 Totals, Part 3, Column 9 ...y

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

Deduct amounts received on diSPOSalS, Part 3, COTUMN 16 .0 .. .. ...eei it tree e teeetetesmsraaseeessesassseaasseesnsssesssesasssesnsesesssessassessnsesssnsessasseesnseseasessnsseesnse soseemmseeanssessesasseeanseans
[DI=Ye (W1 @=Toqlo) g V4= Y ile o le) f o 4=Taa 1[N g g IF=Ta o lo =T oY (=Y or - ilo] o PP
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = E T =T i B o1 10 T o e AP PRPRPNS

LS o] e= =T R A O o) [¥T T PSS
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b e s h e s b e e b e b e e b s h s e e s b e saeaa e SR e SR e e R e e R e e R e b et et e e e e

O e = S e Ty i A o] [0 T W B O S
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......cciiiiiiiiierieitiieee ettt bttt bttt ettt beabe s Seeeeeeeea e e e e e e eeeeeneens
[DI=Ye (W1 o) e=T Mo g P=Te [ga 11 C=To IR= 100 T UL PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....iuiiiiiiiieitiiiiitese ettt bbbt bbb bbb £ £ e b £ bt bR e bt e bt e bt e bt e bt e bt abe s Smmemneeneene e e e e e e e e e e nennen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ..........cccviueiiiieiiieteeietestete st etee st stesestesesteseseesessete s etessetessssesessesessesessesessese s ebassabessssessssesssaeses cesesensesennane 132,573,485
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 .............cvcuiiiiuieiiteeetce ettt ettt eteteetete et et e e et esetese et eas st ess st ese st ese et ese s ebessesessesensesessstessetesesseteaseseesesessassesesesesenrane 18,116,203
AACCIURL OF GISCOUNT ...ttt ekttt sttt ettt te st te st e be e et e e beseebeseebeseesesessesessesessese s eseseesese e s ese e b ese a8 ese e s ese e s eseeses e s b e s b ens b essebeseesesensesessesessebe s esenen 234,946

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECON 1, COIUMN 15 ..ot e e e e e e et e e e e e eaaaeeeeeeeassaeeeeeeessssseeeeeanssseeeeeennsseeeeeaanns
4.3. Part 2, SECHON 2, COIUMN 13 ..o ittt e e e et e e et e e e e e e e aeeeeaseeeasseeeaseeesseeensseeassaeesseeesnseeanseeennsaeenseennneen
4.4. Part 4, Column 11

..1,145,936

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .......cuiiiiiiiiiii ettt sttt ettt et st se st e sesaesesteseseese s eseseeseseesesessesessesesseseesese s e b e s eseseebessebessssenessesessese Seestesesseseaeanesenenas 2,788
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuouiouieeeeeeeeee ettt et ettt e e s e et e e es e s et easeseasesesss e eseseeseaeeneaes 12,777,211
DeduCt aMOTtIZALION OF PIEMIUM ..........cviuitieceiiieeet ettt ettt et et e e e s s et et et et e s ea e s s s et et esesesessasas st sesesesessasas s s et esesessasae s s st et et esesessas st esesesesesmasas s s s eses £etteseseaeaesencanaes 335,722

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o (1T o o e T PPN

8.2. Part 2, Section 1, COIUMN T ... e e e e e e e e e £180 SR e SR e e R e e R e e Rt e r e r e n s

R T -V Q2 Y=o (oo 2 @70 (3o T e I J PPN

Lo =T O o] [¥ T T T PSR
Deduct current year’s other than temporary impairment recognized:

LS O =T e T O oY [¥ T T PP

[ B o S Y=o oo N TR @70 (3o T e I AN

9.3. Part 2, Section 2, COIUMN T4 ... ... e e s e e e e e e e e e e e s e aas £18E SR e SR e e R e e R e e Rt r e r e ne s

L =V I 7o [¥T oo N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LINE 2 ........ccccooviiiiiiiiiiiini st e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......cccvrieirieririiririeteesieestesestese st se st se e teestessstessstessssessssesessess csesessesenans 138,960,426
[DLte [N le o) =TI gTeT g E=Te Lo Ty (=T o JR=Ta 4o USSP

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....ciiiiuiiiitiiitieiteesietestete sttt te st te e st e tesestesessesessesessesessesessasessasessssesessesessesessesassans sessesennesennas 138,960,426
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveeereererereeese o 7,010,569 |...ccvovinnene 6,574,040 |....ccvevernes 7,046,530 | 7,118,664
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 7,010,569 6,574,040 7,046,530 7,118,664
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 217,820 217,194 255,306 215,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 890,096 856,641 889,458 950,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 23,798,313 22,133,636 23,842,528 24,272,988
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeee s 85,164,664 |................. 79,375,109 |.....c.c........ 85,486,670 |................. 85,531,215
Il_dentifieLch F‘;ff‘lfjs’(v grgfﬂ'i?te? Bar;k 9. CANAUA ..o 2,427,595 | 2,409,607 |...ocoveverennee 2,449,704 | 2,525,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 13,580,391 13,126,770 13,669,984 13,575,000
(unaffiliated) 11.  Totals 101,172,650 94,911,486 101,606,358 101,631,215
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 133,089,448 124,692,997 133,640,180 134,187,867
PREFERRED STOCKS 14, United States ......ccveveeeieeieieieeeeeeeee e e [
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16. _ Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada .......cccceeieeeee e
(unaffiliated), Mutual Funds, Unit 22, Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 5,870,967 5,870,967 2,277,216
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 5,870,967 5,870,967 2,277,216
26. Total Stocks 5,870,967 5,870,967 2,277,216
27. Total Bonds and Stocks 138,960,415 130,563,964 135,917,396
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 1,658,885 |.............. 3,034,056 |..ccveenene 1,089,963 |.......cccoonv.. 424,715 [ 802,953 | XXX e e 7,010,572 oo 5.3 | 9,277,914 oo 7.3 o 7,010,571

1.2NAIC 2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ...
35NAICS
BBNAICE ...

3.7 Totals

.................. 217,820

217,820

217,820

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

Possessions , Guaranteed
4.1 NAIC 1
42 NAIC 2 ..

43NAIC 3 .o
4A4ANAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

.................. 890,096

890,096

375,000

515,096

890,096

375,000

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

5.1 NAIC 1
52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 1,829,319

7,167,040

............... 5,422,023

.............. 6,290,214

3,089,711

23,798,307

22,355,638

1,829,319

7,167,040

5,422,023

6,290,214

3,089,711

23,798,307

22,355,638

23,798,307
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1

Over 1 Year

Over 5 Years

4
Over 10 Years

5

6

No Maturity

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 6,861,996 |............ 28,271,257 |............ 24,630,191 |.............. 4,620,353 |............... 3,928,593 |.....cooo . XK e 68,312,390 66,398,703 |....coooeveveeeen 51,9 | 58,238,888 |............. 10,073,502

6.2NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4

6.5NAICS ..

6.6 NAIC 6
6.7 Totals

.2,975,847 |...

...12,700,698 |....

.. 13,007, 150

...2,138,523 |..

.1,048,042 |...

.32,860,260 |..

...29,218,643 |....

.29,304,340 |..

..3,555,920

9,837,843

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3

7T4ANAICA4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC 3.
8.4 NAIC 4 .
8.5NAICS.

BB NAICE ...

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC2 ..
9.3NAIC3 ..
9.4 NAIC4 ..
9.5NAICS ..

9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank
10.1 NAIC 1

Loans

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAICS ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC 1 e d) ..... 10,568,020 |............. 38,847,353 |............. 31,142 177 | 11,335,282 |............... 8,336,353 | [ 100,229, 185 JRCIN RN ¢ ¢ CNNN RUNRORD ¢ ¢ CNUTN RUS 90,155,682 |............. 10,073,503
122 NAIC 2 ... B [(c) R 2,975,847 |... ...12,700,698 |.... ..13,097, 150 ..2,138,523 |.. . 1,948,042 |... .32,860,260 |.. L O . . . .29,304,340 |.. ..3,555,920

123 NAIC 3 e (D) e [ e o [ eeeeeees e nne [reereeseneeeeseeneenes [eeereeseeseeseenesnnens Joeeeeennns XK e XX [

124 NAIC A oo (D) e [ e o [ eiee [ereeee e see e seenne [eeseeseeneeneenieenesnnes [erreenreeseesseesneeseesieens oeeneeenns XX eeieeiee e XK e o

12.5NAIC 5 ... B0 (< ) s ROV STUUR SRR ORURRTRP FEOTURORURRURUURTRPPOUPTOUP RUUIUPRIURUPRORRRUURTR RUPTORPTURRRTURRVRRORUPI I (o) RSUURUURURRURRURUORE RUVRURURRRURRVRVRTRN ISSRRIRID o, 6. CHSRINRIN RRRRIRID ¢ o, CORR RSP RUUUURU SUTORORPRURTRRPRNY

126 NAIC6 ... N

12.7 TOtalS .o 13,543,867 |............. 51,548,051 |............. 44,239,327 ..o 13,473,805 |............ 10,284,395 ..o (b) ....133,089,445 119,460,022 |............. 13,629,423

12.8 Line 12.7 as a % of Col. 7 10.2 38.7 33.2 10.1 7.7 100.0 89.8 10.2

13. Total Bonds Prior Year

T3ANAIC T e 8,325,017 |.cveenene 39,948,596 |............. 35,864,425 |............ 10,373,437 |............... 4,118,341 | et XXX e e XK o 98,629,816 |........ccvcveennee VU T - 87,672,733 |............. 10,957,083

29,218,643 |....coevveir 2.9 [ 26,138,576 |.............. 3,080,067

13.2NAIC 2 e 504,378 |............ 14,167,081 |............ 11,898,536 |......c.c...... 1,345,133 | 1,303,514
13.3 NAIC 3 ... . .

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

13.7 TOtalS ..o e 8,829,396 |.....cenv.. 54,115,677 |.ccoeenee. 47,762,962 |............. 11,718,570 |.............. 5,421,885 | e, D,9,0, CHRNINE RPN XXX i (b) ....127,848,460 |............cco.... 100.0 |.coceneee 113,811,309

13.8 Line 13.7 as a % of Col. 9 6.9 42.3 37.4 9.2 4.2 XXX XXX 100.0 XXX 89.0
14. Total Publicly Traded Bonds

TAANAIC T (e 9,336,821 |..ccennnne 35,865,889 |............. 27,298,280 |............. 10,233,685 |............... 7,421,007 |ooveceernnecceernne [ 90,155,682 ..o (ST 87,672,733 | 68.6 | 90,155,682

14.2NAIC 2 ... ..2,975,847 |... ...11,666,101 |.... ..10,575,827 |..... ...2,138,523 |.. .1,948,042 |... .29,304,340 |.. ...26,138,576 |.... .29,304,340 |..

T4.3NAIC 3 .. ettt eeer e [oee e .
14.4 NAIC 4 ... o e OO R e e o
TAB5NAIC S oot [t et seeeee oot [eereeeesr e [eereee e [t [ nnee et
T4B NAIC B ...
14.7 TOtalS ..o e 12,312,668 |............. 47,531,990 |............. 37,874,107 |............. 12,372,208 |............... 9,369,049 | [ 119,460,022 |.....ccveerrene 89.8 | 113,811,309 | 89.0 |eeenee 119,460,022
14.8Line14.7asa % 0f COL 7 .ooveveeveeereeeefoeeeeeee 10,3 | 39.8 | K A 1004 |, T8 e e 100.0 |............ DLOLe ST R D.0.0 S B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.3 35.7 28.5 9.3 7.0 89.8 XXX XXX XXX 89.8 XXX

15. Total Privately Placed Bonds
T5 A NAIC T e 1,231,199 |........c.... 2,981,464 |...............3,843,897 |............. 1,101,597 | 915,346 | [ 10,073,503 [..ecveereieicicinne 7.6 [ 10,957,083 |....coovrrerecieenne 8.6 ... D9, ORI 10,073,503
15.2NAIC 2 ... . 11,034,597 |.... . . . ..3,555,920
153 NAIC 3 o
154 NAIC 4 ..ot [
T55 NAIC S e |
15.6 NAIC 6 ...
15.7 TotalS oo . . . . 915,346 |...
15.8 Line 15.7asa % of Col. 7 ....ceevvrvncrenenn . . . B I 6.7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 0.9 3.0 4.8 0.8 0.7 10.2 XXX XXX XXX XXX 10.2

(@) Includes $  oorreeenn 13,629,422 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo current year of bonds with Z designations and $ ........c.ccccoeeennee 62,110 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ i currentyear, $ ..o prior year of bonds with 5GI designations and $ ...........ccccccoiiiiicns currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......c.ccccveiienne TNAIC2 $ o P NAIC3 $ i i NAICA $oeeeee P NAICS $ i : NAIC6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveevneoinecincceneienens oo, 1,469,055 |.............. 2,642,626 |......cccoee. 904,112 |ooeiee 249,938 |..ccoiinnnnn 727,833 oo XK foec 5,993,564 |....ccovviviinenn b5 [l 8,183,181 [ 6.4 | 5,993,565
1.02 Residential Mortgage-Backed Securities ... ....45,705 |. ... 154, , .. .166,930 |... 75,016 |.... .
1.03 Commercial Mortgage-Backed Securities ......... [o..cccococ...... 144,125 | 237,080 oo 52,583 |.oiiieiiis 7,847
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals 1,658,885 3,034,057 1,089,962 424,715 802,953

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

217,820

217,820

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

Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities ...

.................. 890,096

.................. 890,096

4.05 Totals 375,000 515,096 XXX 890,096 0.7 375,000 0.3 890,096
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........c..cccceee.. PR 302,221 | 2,074,493 |..ccooeiee 733,345 | 456,570 |.ooveeiieins 497,938 |........... D.9,0 TN RO 4,064,567 |...ocooveieiieins [T I A 3,349,376 ..o 2.6 | 4,064,566 |......ccoeveeerenenen 1
5.02 Residential Mortgage-Backed Securities ... 1,527,099 |. ..5,092,547 |.. .. 4,688,678 |. .5,833,645 |... 2,591,773 |.... .19,733,742 |.. 19,006,262 |... ..19,733,741 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccooooiiiiiiiiciiss oo oo o e e XK e e e e e
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 1,829,320 7,167,040 5,422,023 6,290,215 3,089,711 23,798,309 17.9 22,355,638 17.5 23,798,307 2
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........c.cccoovviiienininiiiiies e 9,499,117 |.oeenee. 39,695,770 |............. 36,507,639 |.............. 4,834,964 |.............. 4,159,832 |............ D,0. 0 CHURUINY U 94,697,322 |...oovoveiiinne 71.2 [ 88,174,220 |.ooveviieinnd 69.0 [oovnennne 84,980,888 |.............. 9,716,434
6.02 Residential Mortgage-Backed Securities ... B 162,422 |.ooveiies 565,498 |.....ccooveenne 561,534 |...cciieeenn 829,853 |...cooein 642,804 |........... D.9,0. TN U 2,762,111 | 2.1 | 2,748,489 |...ooveie 2.7 [ e 2,762,111
6.03 Commercial Mortgage-Backed Securities .......... [....cccocee.. 48,808 |.....cevvenene 213,550 oo 313,448 | 822,314 | 1,051,459 |........... D.9. 0. TN TR 2,449,579 |.oooiiiee 1.8 [ 2,451,867 [ooooeiiiiis 1.9 [ 2,449,579 |
6.04 Other Loan-Backed and Structured Securities ... 127,496 497,137 344,720 271,744 22,540 XXX 1,263,637 0.9 2,242,776 1.8 112,762 1,150,875
6.05 Totals 9,837,843 40,971,955 37,727,341 6,758,875 5,876,635 XXX 101,172,649 76.0 95,617,346 74.8 87,543,229 13,629,420

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals XXX

11. Unaffiliated Certificates of Deposit
11.01 Totals XXX

12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccccooiiiiriiiieiieeieiees e 11,488,213 [ 44,787,889 |......con.. 38,145,096 |.......ccnveee 5,541,472
12.02 Residential Mortgage-Backed Securities .......... |-cccccoeeneee 1,735,226 |..oceceennns 5,812,396 |......coceeee 5,383,479 |..cooiiennne 6,830,428
12.03 Commercial Mortgage-Backed Securities ........ ....192,933 .366,031
12.04 Other Loan-Backed and Structured Securities . |. .344,720
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals woe overeenne.. 13,543,868 |...............51,548,052 |..............
12.10 Line 12.09 as a % of Col. 7 10.2 38.7 33.2 10.1 7.7 100.0 XXX XXX XXX 89.8 10.2

...105,863,369 |.......coovevevennn 7905 [ D, 9,0, GRS D, 0,0, G S, 96,146,935 |................ 9,716,434
28,071,122 [oooeeeee 173 D,0, 0, CTRRIT R XXX s 20,309,009 |......cccvne. 2,762,113
....2,891,318 2 e XXX e XXX [ 2,891,317 | 1
1,263,637 |. LA12,762 1,150,875

60IS

13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccvviriienenininineninne foeeieeiecieeas 5,722,491 |..cccee 45,277,598
13.02 Residential Mortgage-Backed Securities .......... .1,872,856 |... ... 1,220,885 |..
13.03 Commercial Mortgage-Backed Securities ........ . .204,745 |... 1,049,628 |..
13.04 Other Loan-Backed and Structured Securities . |. .. 567,565
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . . . . . .
13.07 Unaffiliated Bank LOGNS ..........ccoouiiiiriiiiiiiis fooeieeiciiiciciciiciieie fooeeeiecieciesieeieeieeieeee oesesiessesiessesiessesienee oossesiesiosiessessessesiense Jooeseesessnssnssnssossnnsense foreneeneenes XKKiimiininnn fooeeeneenes XXXt foveeeees XXX oo
13.08 Unaffiliated Certificates of Deposi
13.09 Totals coe Jeeeeeene. 8,829,396 | 54,115,677 |..ocuvnenene 47,762,962 |.....ocuunee 11,718,570 | 5,421,855
13.10 Line 13.09 as a % of Col. 9 6.9 42.3 37.4 9.2 4.2

...100,304,338
. 22,140,799 |.

91,136,984 |.....ocnee 9,167,354
. 19,392,310 |..

.5,793,904
1,906,174 |
.548,513

127,848,460 |.......coovvvenens 100.0 |ooeeeeeee. 113,811,309 |.............. 14,037, 151
100.0 XXX 89.0 1.0

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccccooiiiiiiienieiincieiees e 10,538,225 |.......oceee 41,730,407 |..ocvenveee. 32,686,131 | 5,541,473
14.02 Residential Mortgage-Backed Securities . . .4,821,945 6,000,574 |.. .2,666,789 . . .. 20,309,009 |. .19,392,310 | . 20,309,009 |..
14.03 Commercial Mortgage-Backed Securities ........ |.ccccoeienenee. 192,933 | 450,630 |.c.veeeennene 366,031 oo 830, 161 1,051,562 | D0, GO TR 2,891,317 | 2.2 | 3,160,547 B s 2,891,317
14.04 Other Loan-Backed and Structured Securities . , , ... 112,761 . 121,468 . 112,761
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...oooveeieeeeieceeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

....5,650,699 96,146,935 91,136,984

.............. 96,146,935

Section 12 9.3 35.7 28.5 9.3 7.0 89.8 XXX XXX XXX 89.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccocuvvreniiinininiieniie foeeieeiciecieeens 949,988 |......ccocueeees 3,057,482 |..cocenen 5,458,965 |.....ccoooeeeccceee (D) o022 250,000 ..o XXX i fooeeeieeee 9,716,434 T8 9,167,354 |-l 1.2 | D.9,9 TN R 9,716,434

15.02 Residential Mortgage-Backed Securities ......... [ 162,423 |...oooeeienene 565,498 |.......ccoeeuvennn 561,534
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oovevviiiiiiiciccieicees
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 0.9 3.0 4.8 0.8 0.7 10.2 XXX XXX XXX XXX 10.2

....... 2,748,489 e foreeenn 2,762, 113

................ 1,231,201 |................4,016,062 |................6,365,219 |............... 1,101,607
......................... 9.0 |ooeeeiieeeenn 205 o 46T [ 8L




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ...........cccoocvvueueveras |oeeceeirerincrcnenne 100,002 [...ooeeceeeeeieieeeeereies Joeeeeirreeeieeens 100,002 ..o
2. Cost of cash equivalents aCqUIrEd ...........cceeeiirieirieecieeeee e oo 18,492,826 |................. 18,492,826 |...ovvveeeieeeiicceieies [
FC T N7t U= oo [T oo TU o O RSO RO RN
4. Unrealized valuation iNCrease/(dECrEASE) ...........cciiriririiiieeieesesesesesies [ [ [ [ere s
5. Total gain (I0SS) ON dISPOSAIS .......cceeueieeirieiiieieiieieierieie ettt sseessens [reesres s ssrnisses [oosresisress s [sessree s sesss st eesres [oeresessens e
6. Deduct consideration received on diSPOSAlS ...........cccceriririririeieeeeeeninerenes foeerinienenens 16,989,387 |..oovvvennne 16,989,387 [.ovoveviiiiecceieeees [
7. Deduct amortization of PrEMIUM ..........ccoiiiiiiiieiicce e [oee e [reese e [ sie e [
8. Total foreign exchange change in book/adjusted carrying value ............c.cc.c. oo i i o
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeeoiiiiiiiiiiiies i [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) ettt [rreeeae e 1,603,441 | 1,503,439 |.ooiviicne 100,002 ..o
11.  Deduct total nonadmitted @MOUNES .........c.ciiiiiiiiiiieiece s [ [orsre s o [oree e
12.  Statement value at end of current period (Line 10 minus Line 11) 1,603,441 1,503,439 100,002

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, E02, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FB-9 ..... UNITED STATES TREASURY NOTE/BOND .......oeevvevvnnnnnns L SD.f e A 645,750 |. 107.9100 |.................6562,856 |......cceeeennn 605,000 [..eevvvunnnnnnnns 615,019 [oooeeeiiiiiiiiiies e [ P AR N 6.125 |...... 5.640 ....12/01/1999 ...|....11/15/2027 ...
912810-Q7-8 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 249,912 |...87.2810 |... ..250,000 |.. 289,938 e e 2 e e e 3.125 |...... 3.127 ....12/14/2016 ...|....11/15/2041 ...
912810-SP-4 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 725,742 |...56.0390 |... . 750,000 |.. 021,833 i el 874 L [ e 1.375 |...... 1.510 ....11/05/2020 ...|[....08/15/2050 ...
912828-M5-6 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 883,944 |...96.3360 |... . 860,000 |.. 8T8 s e (8,315) e [ e 2.250 |...... 1.494 ...06/21/2021 ...|....11/15/2025 ...
912828-V9-8 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 279,316 |...94.9810 |... . 300,000 |.. 201,622 s e 2518 i [ e 2.250 |...... 3.19% ....10/10/2018 ...|....02/15/2027 ...
912828-2C-7 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 474,851 |...96.0660 |... . 460,000 |.. 84,09 oo e (8,515) e [ e 1.125 |...... 0.356 ....08/25/2021 ...|....02/28/2025 ...
91282C-AZ-4 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 400,047 |...92.8910 |... . 400,000 |.. . 400,018 oeveeieiieiiiis [ (10) e o e 0.375 |...... 0.373 ....12/15/2020 ...|....11/30/2025 ...
91282C-FF-3 ..... UNITED STATES TREASURY NOTE/BOND ... A .. 893,359 |...91.7540 |... .1,000,000 |.. 904,112 e o918 L e e 2.750 |...... 4.080 ....10/25/2022 ...|....08/15/2032 ...
91282C-FN-6 . UNITED STATES TREASURY NOTE/BOND AL ...99.4880 |. ..655,000 .652,375 |.. .4.250 |......4.795 . 1170772022 .. 09/30/2024 ...
91282C-FN-6 ..... UNITED STATES TREASURY NOTE/BOND ... . .. . AL ...99.4880 |... . 820,000 |. ... 816,680 |eeveiiieeiiiis foeei e 4210 | e e 40250 [ 4.800 ...11/04/2022 ...|....09/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Oblig XXX 6,100,000 5,993,564 XXX XXX XXX
36180M-2R-7 ..... GINNIE MAE 11 POCL .... R I A .. 303,015 |...93.1520 |... 803,178 e e (212) e e e 3.500 |...... 3.405 ...08/29/2018 ...|....03/01/2043 ...
36202E-RS-0 . GINNIE MAE 11 POOL . 4 A . 11,062 [. 101.7650 |. ..11,108 |.. .5.000 |......5.404 ....05/13/2008 .. 03/01/2038
362058-4L-3 . GINNIE MAE | POOL .. 4 A ...99.8580 |. ..16,126 |.. .8.000 |......8.014 ....01/21/2000 .. 01/01/2030
362090-82-9 . GINNIE MAE | POOL .. 4 A . 102.7120 |. .6.500 |......6.533 ...08/10/1998 .. 08/01/2028 ...
36209U-PA-8 ..... GINNIE MAE | POOL N A L101.8190 [oeeeeeieeeeeeenn 780 |l TAT el T16 s oo s o e 6.500 |...... 6.557 ...07/22/1998 ...|[....08/01/2028 ...
362001-4J-8 ..... GINNIE MAE 4. A L 102.0400 [..ooevveeiiiieinnnnn 397 o389 388 | [ e [ 6.500 |...... 6.659 ....07/22/1998 ...|[....08/01/2028 ...
36211C-QY-1 ..... GINNIE MAE N A L 102.7900 [eeeeneieeeeennn 4,152 | 4,089 [0 30949 | e B2 s o e 6.500 |...... 7.4 ...12/01/1999 ...|[....05/01/2029 ...
36225A-NY-2 ... GINNIE MAE 4. A 10998140 [ 46 | B8 e BB | [ [ [ 7.000 |...... 7.082 ....11/12/1997 ...|....08/01/2024 ...
3622AC-JJ-0 ..... GINNIE MAE B L. A s . 100.4000 |... s . s e eeeenn287,866 | e 10T e [ e 5.500 |...... 5.845 ...09/27/2023 ...|....04/01/2053 ...
362908-2C-8 ..... GINNIE MAE T POOL ..ivvvvvnniiiinnnnnniininnnnnnnnnrennnns fonn vee | nnnnns LI TA 653 [...99.6265 [........cccoeeiiiinnn 653 e 656 [...ooiviiiiiiiiiinn 656 [.ooiiiiiiiiiiiies v Tl o oo 5.000 |...... 5.119 ...08/03/2004 ...|....06/01/2024 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 574,940 [ XXX 561,970 581,283 575,267 (40) XXX XXX XXX 2,196 16,257 XXX XXX
38378B-AN-9 ..... |GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ............ | ...... | ....... | .......... | TA s 458,293 [...93.4720 |....eeieeennnnnns 408,829 |..euuuuieeannnn 437,381 [oiiieiennnnnnns 441,738 [ooiieieiiiiiaeee oeeeennnns (2,049) |-eveeeeeeenninns foerieiiiiis e 3.482 |...... 3.400 [MON ..... [eeeeeruiiiaenns 1,269 [ooeiennnnnns 15,317 |....12/05/2011 ...|....09/01/2052 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 458,293 [ XXX 408,829 437,381 441,738 (2,049) XXX XXX 1,269 15,317 XXX XXX
0109999999. Total - U.S. Government Bonds 7,046,530 | XXX 6,574,040 7,118,664 7,010,569 5,665 XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX

419792-H5-8 ..... STATE OF HAWAII .. .. | 2. | 1.CFE ..|... ... 71,248 |. 101.1530 |... ...60,692 |.... ...60,000 |.. e (1,328) [ e 12222252000 o 2.714 ....03/12/2015 ...|....08/01/2029 ...
419792-H9-0 ..... STATE OF HAWAII .. .. SD.. 2 ... .. 1.CFE ..|... .. 184,058 |. 100.9690 |... ..156,502 |.... ..155,000 |.. L (8,418) [ e [.2.5.000 ... 2.714 ...03/12/2015 ...|....08/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 255,306 [ XXX 217,194 215,000 217,820 (4,741) XXX XXX XXX XXX

0509999999. Total - U.S. States, Territories and Pc ions Bonds 255,306 [ XXX 217,194 215,000 217,820 (4,741) XXX XXX XXX XXX

537428-20-6 ..... LITTLE ROCK SCHOOL DISTRICT .eeeeeeeeeeeeeiieeeeeeeeean feen e .. 1.CFE .. 78,1210 [ 58,591 |.oeeeiiiiieeena 75,000 f.oeeeeeenninees 58,277 [oeeeeeeeeieeeees e 164 [ e [222223.000 ... 4.420 ...06/22/2023 ...|....02/01/2051 ...
108152-EK-1 ..... CITY OF BRIDGEPORT CT ... |- 1.GFE ... ...89.2690 |... 446,345 |.... . 500,000 |.. 856,819 | e ATA L e [ 40664 | 5.345 ....07/26/2023 ...|....07/01/2045 ...
442331-3J-1 ..... CITY OF HOUSTON TX [ I .. 1.DFE ..|.. . ...93.7880 |... 351,705 |.... ..375,000 |.. 375,000 |eeeiiiiieiiiiins foeeerieeiiiinnnee eeeeenieneeeennes foenieeeeeeeennnees [oeeen 4,061 [l 4.060 ...12/20/2017 ...|....03/01/2035 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 889,458 | XXX 856,641 950,000 890,096 XXX XXX XXX

0709999999. Total - U.S. Political Subdivisions Bonds 889,458 | XXX 856,641 950,000 890,096 XXX XXX XXX

56682H-CA-5 ..... MARICOPA COUNTY INDUSTRIAL DEVELOPMENT A ... .. 1.DFE ..|... .. 262,748 |. 101.7970 |... 2264,239 i e (1,820) | e |02 4.000 | 3.401 ...10/13/2016 ...|....01/01/2036 ...
130320-D9-6 ..... CALIFORNIA HEALTH FACILITIES FINANCING A .... .. 1.DFE ..|... ... 86,611...90.6050 |... . teeemrnnneeeennn88,772 | e 18T e [ | 42353 5.110 ...06/06/2023 ...|[....06/01/2041 ...
13077D-T8-1 ..... CALIFORNIA STATE UNIVERSITY .. 1.DFE ..|... .. 150,000 |. 101.4100 |... . 150,000 |.. o 160,000 |oeeeeiiiiiiiiis o e e 50183 | 5.180 ....07/20/2023 ...|....11/01/2053 ...
575831-HB-1 ..... MASSACHUSETTS STATE COLLEGE BUILDING AUT .oevveeeeee]oes | eeeeeen [ eeeeieinns .. 1.CFE ..|... .. 119,749 |.. 76.8180 |... . 120,000 |.. 119,798 s e 15 e e [ 2,250 | 2.268 ....12/02/2020 ...|....05/01/2035 ...
059231-113-0 ... CITY OF BALTIMORE MD .. 1.DFE ..|... .. 387,015 |...80.8890 |... . 380,000 |.. 384,891 s e (703) e e 2,025 1.814 ....12/02/2020 ...|....07/01/2032 ...
64461X-DB-8 ..... NEW HAMPSHIRE HEALTH AND EDUCATION FACIL . . 1.EFE ..|.. .. 197,314 |...92.3260 |... . 200,000 |.. ..198,454 oo o208 e e 2230379 [ 3.513 ...01/23/2018 ... |....07/01/2030 ...
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64986A-18-2 ..... NEW YORK STATE ENVIRONMENTAL FACILITIES .oovvnvvvvnsfoen voe ] neeen | s LAFE e 500,000 |. 103.0550 |.................515,275 |................ 500,000 |..oeeveennneenn 500,000 |oeeennniivinnnnnes fovvvvinniiiniiis o o e 5.339 |...... 5.338 ...02/02/2010 ...|....06/15/2027 ...
64990F-YT-5 ..... NEW YORK STATE DORMITORY AUTHORITY ... .BFE ..|.. 62,713 |...79.7140 |oeeeeeeiie et 83,771 |eeieeee...80,000 [ 82,889 e [ 176 | e e 3.000 |...... 4.380 ....06/26/2023 ...|....03/15/2050 ...
64990G-JZ-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... .1.DFE ..|.. ...83.6410 |.................384,749 |................ 460,000 |............eeen396,424 |oeenniiiiiiiiinns v 719 s [ e 4.014 |...... 4.977 ...06/01/2023 ...|....07/01/2049 ...
65000B-YE-2 ..... NEW YORK STATE DORMITORY AUTHORITY .EFE ..|... ...80.5930 |...coevniniieeenn40,297 |oviiiiiiiinnnnnnn50,000 foiiiiiiiiee e 38,624 | e 180 | e e 3.000 |...... 4.550 ....06/22/2023 ...|....07/01/2048 ...
7335811-2B-3 ..... PORT AUTHORITY OF NEW YORK & NEW JERSEY ... .1.DFE ..|.. . 103.6420 |... . .. 363,757 e o (T412) L e e 5.000 |...... 2.731 ....11/24/2015 ...|....10/15/2030 ...
386442-\R-5 ... GRAND RIVER DAM AUTHORITY .EFE ..|... . 100.4430 |... . 300,000 |.. 802,221 e e (5,231) e [ e 5.000 |...... 3.191 ...07/17/2015 ...|....06/01/2033 ...
736742-XH-5 ..... CITY OF PORTLAND OR SEWER SYSTEM REVENUE . .CFE ..|... . 103.0790 |... . 300,000 |.. 00809,302 |oeeeiiiiiiiiiis feeen (8,358) [ [ e 5.000 |...... 2.752 ...09/17/2015 ...|....06/01/2028 ...
442435-5B-5 ... CITY OF HOUSTON TX COMBINED UTILITY SYST . . 1.CFE ..|... ...98.2760 |... . 200,000 |.. 2200,000 |eeeenneeeeeeniis ferrereeeenee e e e 3.828 |...... 3.827 ....03/13/2014 ...|....05/15/2028 ...
92778V-EV-6 ..... |VIRGINIA COLLEGE BUILDING AUTHORITY .. .BFE .. ...96.2650 |. ..450,000 447,194 .. .2.800 |......3.111 ...01/24/2018 .. 02/01/2026 ...
977100-DR-4 ..... STATE OF WISCONSIN ... . .CFE ..|.. ...84.5280 |... ..250,000 |. 220:250,000 |eeeiiiiieeiiiiis foereiieiiiinee eeenniieeeeeennes feriiereerreennees feeeees 3.204 |...... 3.294 ...08/03/2016 ... |[....05/01/2037 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX ,135,000 4,064,565 XXX XXX XXX XXX
31283H-HN-8 ... FREDDIE MAC GOLD POOL ... 1A ... L 102.3040 [ooeeeeeiieeeeeeen 807 e 189 e TBT s e s o e 7.500 |...... 7.5 ...12/01/2000 ... |....09/01/2030 ...
312870-ND-9 . FREDDIE MAC GOLD POOL 1A .. . 104.1410 |. .6.500 |......6.352 ....06/01/2002 .. 03/01/2032
3128M9-211-3 . FREDDIE MAC GOLD POOL 1A .. ...97.5320 |. .4.000 |......3.031 ....08/05/2014 .. 04/01/2044
3128M9-XG-2 ..... [FREDDIE MAC GOLD POOL 1A .. ...97.5320 |. .4.000 |......1.998 ....04/02/2014 .. 08/01/2043 ...
3128MC-UN-3 ..... FREDDIE MAC GOLD POOL ... 1A ... 1988120 [ooeeiiiiiiieeeenn 3,881 |0 3,928 [ 394 | e ) e e e 4.000 |...... 3.528 ....02/03/2011 ...|....12/01/2025 ...
3128ME-4A-6 ..... FREDDIE MAC GOLD POOL ... 1A ... ...95.8980 [.....oevnieeennnn 84,039 |ouiiniiiiinnn 86,779 [ 67,820 | o (290) | e | 3.000 |...... 2.542 ....01/31/2017 ...|....12/01/2031 ...
3128ME-6K-2 ..... FREDDIE MAC GOLD POOL ... 1A ... 1..95.9260 |..oeeeeniieeeennn 51,532 | B3,720 [ BA,B00 | e (259) | e e 3.000 |...... 2.492 ....03/28/2017 ...|....02/01/2032 ...
3128MJ-26-4 ... FREDDIE MAC GOLD POOL ... 1A ... 1..93.5690 [..ooevviineeeee 37,777 | 40,378 [ 82,585 | [ (262) | o 3.500 |...... 2.689 ....07/21/2017 ...|....08/01/2047 ...
3128MJ-UH-1 ... FREDDIE MAC GOLD POOL ... 1A ... 1..99.5080 [.oeeeeviiieeeennn 23,333 e 23,448 025,920 s e (27T s e e 4.500 |...... 2.473 ....04/28/2014 ...|....04/01/2044 ...
3128MJ-YN-6 ..... FREDDIE MAC GOLD POOL ... 1A ... 913110 [ 45,989 | 50,365 [ 053,080 | o (296) | e | 3.000 |...... 2.318 ....07/29/2016 ...|....08/01/2046 ...
3128M-YT-1 ... FREDDIE MAC GOLD POOL ... 1A ... 1..91.2380 [ooeeiiiiiiee e 36,799 | 40,338 [ 42,388 s e (282) [ e e 3.000 |...... 2.329 ....08/24/2016 ...[....09/01/2046 ...
3128MJ-29-4 ... FREDDIE MAC GOLD POOL ... 1A ... L..96.6640 [..ooeiuiiniennnnn 37,445 | BBLTRT [ B2,488 | i (482) | e | 4.000 |...... 2.706 ....08/16/2017 ...|....06/01/2047 ...
3128MJ-ZH-6 ..... FREDDIE MAC GOLD POOL 1.A .. ...96.6650 |. .4.000 |......2.951 ....02/23/2017 .. 01/01/2047
3128\J-2P-8 ..... FREDDIE MAC GOLD POOL 1A .. ...96.6640 |. .4.000 |......2.897 ....10/31/2017 .. 02/01/2047
3128\V-WS-8 ..... FREDDIE MAC GOLD POOL 1.A .. ...97.4210 |. .3.500 |......3.024 ....02/07/2018 .. 08/01/2032
3128P8-C4-1 . FREDDIE MAC GOLD POOL 1A .. ...93.4010 |. .3.000 |......2.183 ...09/21/2016 .. 09/01/2036 ...
31292H-D6-8 . FREDDIE MAC GOLD POOL 1.A .. . 105.7080 |. .8.000 |......7.852 ....08/08/2000 .. 07/01/2030 ...
31202K-7G-6 ..... FREDDIE MAC GOLD POOL ... 1A ... 97,7810 [ooeeiiiieennn 50,914 052,070 [ 54,342 | e (B83) | [ | 4.000 |...... 3.170 ....11/20/2013 ...|....10/01/2040 ...
31293R-E-8 ..... FREDDIE MAC GOLD POOL ... 1A ... L 104.9150 [ooeeeiniiieeeeen 2,678 | 2,553 o 20518 | o 18 e [ e 6.500 |...... 7.119 ...08/08/2000 ...|[....06/01/2029 ...
312042-NF-8 ... FREDDIE MAC GOLD POOL ... 1A ... L..97.7800 [.ooeeviiieeeeenn 16,208 v 16,570 [t 17,226 | o (102) | [ e 4.000 |...... 3.278 ...10/12/2010 ... |....09/01/2040 ...
31298U-CF-4 ... FREDDIE MAC GOLD POOL ... 1A ... L 102.9080 [eevvveiiieeeeennn 2,850 |eeeieiiieiieee e 2,770 i 2,749 | e s e 6.000 |...... 6.211 ...09/04/2001 ... [....09/01/2031 ...
31208lI-CR-4 ... FREDDIE MAC GOLD POOL ... 1A ... L 102.4380 [.oeeiiiiieiiiinnn 576 | 562 562 | [ e [ 6.000 |...... 6.034 ....10/01/2001 ...{....10/01/2031 ...
31307A-EK-4 ..... FREDDIE MAC GOLD POOL ... 1A ... 1963010 [oeeeeeeneeeeee 77,240 |e00.80,208 [l BT AT | e (BBT) | e e 2.500 |...... 1.841 ....01/15/2013 ...|....01/01/2028 ...
3132A5-KA-2 . FREDDIE MAC POOL . 1A .. ...93.3940 |. .3.500 |......2.403 ....08/26/2019 .. 09/01/2048 ...
3132AD-PF-9 . FREDDIE MAC POOL . 1.A .. . 100.5210 |. .5.000 |......2.134 ....11/01/2019 .. 11/01/2048
3132DN-37-8 . FREDDIE MAC POOL . 1A .. ...99.1680 |. .5.000 |......5.036 ...11/28/2022 .. 10/01/2052
31320N-H4-8 FREDDIE MAC POOL . 1.A .. ...85.6860 |. .2.500 |......4.256 ....06/16/2023 .. 01/01/2051
31320Q-GK-6 ..... [FREDDIE MAC POOL . 1A .. . 100.6550 |. .5.500 |......5.664 ....08/02/2023 .. 05/01/2083 ...
31320V-4H-5 ..... FREDDIE MAC POOL . 1A ... 895770 |oeeeeeieeeee 47,215 |l 52,700 [ BAB3T s e (198) | e e 3.000 |...... 2.535 ....11/01/2019 ...{....11/01/2049 ...
31326D-H5-4 ... FREDDIE MAC GOLD POOL ... LA ...99.5320 |...oooviinieennnn 70,481 i 70,813 [ 72,852 s o (288) | e | 4.500 |...... 3.707 ....04/25/2011 ...|....04/01/2041 ...
31326K-5A-0 ..... FREDDIE MAC GOLD POOL ... 1A . 100.0840 |..eevvvneneeeeenn 28,517 | 28,493 080,335 s [ (B44) | e e 4.500 |...... 2.478 ....03/28/2014 ...|....11/01/2041 ...
31326K-V9-4 ..... FREDDIE MAC GOLD POOL ... LA ...94.9360 |......ooeeennn 119,204 | 125,657 [ 1280415 | i (488) | e 3.500 |...... 3.053 ....12/05/2011 ...{....11/01/2041 ...
31326K-ZN-9 ... FREDDIE MAC GOLD POOL ... N 1A 1..95.0190 [oooeeeennneeeeen 139,834 oo 147,164 | A9,TT0 s e (B76) | e e 3.500 |...... 3.180 ....11/18/2011 ...{....11/01/2041 ...
31326L-FM-1 ... FREDDIE MAC GOLD POOL ......eevevvvnnniiiiennnnnninnennnns fonn voe | annnnns LI 1.A ... ...95.0190 f...oieeeeeennnnn90,795 i 95,555 [ 97,699 s e (A1) | i e 3.500 |...... 3.192 ...12/07/2011 ... |....12/01/2041 ...
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3132J4-GX-1 ..... FREDDIE MAC GOLD POOL 4 A ...96.3490 |...ooovninieennn 42,478 | 44,087 [ 46,283 s e (B74) | e 3.500 |...... 2.549 ....09/13/2016 ...[....04/01/2036 ...
313206-US-1 ... FREDDIE MAC GOLD POOL ... N A 1..92.1830 [ooeeeiniieeeeen 123,668 .o 134,155 186,59 | e (B03) | e e 3.000 |...... 2.698 ....02/13/2013 ...|....02/01/2043 ...
3132L8-054 ..... FREDDIE MAC GOLD POOL ... 4. A L.91.0040 [ 774D | TBLTE9 [l TTLTOT s o 116 e [ | 3.000 |...... 3.194 ....02/01/2017 ...|....12/01/2046 ...
3132118-36-9 ... FREDDIE MAC GOLD POOL ... N A 1..96.4800 |..oeeenninieeeennn 39,124 | 40,552 [ 8314 | e (212) | e e 4.000 |...... 3.291 ....09/12/2014 ...|....09/01/2044 ...
3132M9-2R4 ... FREDDIE MAC GOLD POOL ... 4. A ...96.6650 |......ooeieennnnn 37,367 |ouniniiiiinnnnnnnn 38,656 [ 42,345 | o (B31) | [ | 4.000 |...... 2.997 ....12/11/2014 ...{....10/01/2044 ...
313200-MS-5 ... FREDDIE MAC GOLD POOL ... N A ...93.5700 |..oeeeeninieeeennn 50,495 | 53,965 [ B8L7AS s e (B03) | e e 3.500 |...... 2.625 ....05/17/2016 ...|....03/01/2046 ...
31321D-YQ-1 ... FREDDIE MAC GOLD POOL ... 4. A ...93.5700 [..ooevviinennnnnn 38,581 i 41,232 40632 | i (438) | o | 3.500 |...... 2.031 ....07/13/2016 ...|....05/01/2046 ...
313216-02-6 ..... FREDDIE MAC GOLD POOL ... N A ...90.9490 |..oooiiiiiiieeennn 59,122 |0 85,005 [l BT 71T | e (BB | e e 3.000 |...... 2.598 ....10/20/2016 ...|....09/01/2046 ...
3132IH-PT-6 . FREDDIE MAC GOLD POOL 4 AL ...90.6820 |. .3.000 |......2.870 ....09/18/2017 .. 11/01/2046
31335A-0K-7 . FREDDIE MAC GOLD POOL 4 A ...94.7290 |. .3.500 |......2.578 ...04/19/2016 .. 01/01/2044
31335A-S7-4 ..... |FREDDIE MAC GOLD POOL 4 A ...96.6660 |. .4.000 |......2.272 ....06/23/2016 .. 09/01/2045 ...
313354-YT-9 ..... FREDDIE MAC GOLD POOL ... N A ...91.3110 |... . eeeenmneeeeeennn 39,567 [ 88,894 s [ BT e e e 3.000 |...... 3.254 ....12/27/2016 ...|....10/01/2046 ...
3133AA-XC-1 ... FREDDIE MAC POOL . 4. A ...82.0000 |... 795,936 |.... 802,433 |oevveiiiiiiiiis freenenn 5,890 | e e 2.000 |...... 4.164 ....07/14/2023 ...|....10/01/2050 ...
3133B9-MK-7 ..... FREDDIE MAC POOL . N A ...92.1590 |... .. 1,232,368 |.... 1,330,492 |ooeeeiiiieieein e 838 [ e [ 3.500 |...... 3.550 ....04/05/2022 ...|....04/01/2052 ...
3133BB-G9-4 ..... FREDDIE MAC POOL . 4. A ...89.3100 |... ..811,587 |.... 807,791 s oo 8277 i e e 3.000 |...... 4.168 ... 11/16/2022 ... |....05/01/2052 ...
31346Y-XG-3 ..... FREDDIE MAC POOL . N A ...85.8640 |... 108,768 |eeeeeeeeeeeeiis e (87) oo e e 2.500 |...... 2.411 ....03/13/2020 ...|[....12/01/2049 ...
S1371K-HI-4 ..... FANNIE MAE POOL 4. A . 102.9520 [..oiiiiiiiiieeennnn 3,235 | 3,142 L 15T s e () | o 5.500 |...... 5.371 ...11/01/2002 ...|....01/01/2032 ...
31380S-5J-8 ..... FANNIE MAE POOL N A . 103.3890 [.oeeeeeniiieeeennnn 868|840 835 | 2 s o 6.000 |...... 6.240 ...01/26/1999 ...|[....12/01/2028 ...
31386T-FU-4 ..... FANNIE MAE POOL 4. A 1041720 [ 194 186 [ TBT e [ (D) s [ 6.500 |...... 6.387 ....01/14/2002 ...|....04/01/2031 ...
3138AI-RO-8 ..... FANNIE MAE POOL .. 4 A ...99.9830 |. .4.500 |......3.442 ....11/19/2013 .. 11/01/2041
3138E7-TV-6 ..... FANNIE MAE POOL .. 4 A ...97.2820 |. .3.000 |......2.330 ....11/28/2016 .. 02/01/2027
3138EJ-3Y-2 ..... FANNIE MAE POOL .. 4 A ...94.4350 |. .3.500 |......2.977 ....12/14/2015 .. 11/01/2042
3138EK-QD-0 ..... FANNIE MAE POOL .. .14 A ...99.9830 |. .4.500 |......3.247 ....11/15/2013 .. 06/01/2042 ...
S138EN-4H-9 ... FANNIE MAE POOL .. |4 A ...99.3660 |. .4.500 |......3.264 ....01/16/2015 .. 08/01/2044 ...
3138ER-7D-6 ..... FANNIE MAE POOL 4. A ...96.5300 [...oooennniennnnnn 32,061 |ouninniiinnnn 33,213 035,584 | [ (298) | o | 4.000 |...... 2.611 ....03/15/2017 ...|....02/01/2046 ...
3138ER-J7-6 ..... FANNIE MAE POOL N A ...93.6870 |...ceevninieeeen. 64,481 | 68,826 [ 70,488 s e (209) | e e 3.500 |...... 3.201 ....12/15/2016 ...|....10/01/2046 ...
3138ER-NP-1 ... FANNIE MAE POOL 4. A 909110 [ 94,833 | 104,314 105,497 s o (B87) e [ 3.000 |...... 2.834 ....08/21/2017 ...|....10/01/2046 ...
3138ET-YK-6 ..... FANNIE MAE POOL N A ...96.5300 |..eeeveniiieeeenn 88,545 |oii050,290 [ 53,013 | e (B23) | e e 4.000 |...... 2.1 ....12/18/2017 ...|....04/01/2046 ...
3138M5-EA-3 ..... FANNIE MAE POOL 4. A 197,390 [.ooiiiiiiieeeennn 70,667 |oveeniiiinnnn 72,557 [l 77388 | o (B10) | e e 4.000 |...... 3.185 ....11/10/2014 ...|....08/01/2042 ...
3138M5-LP-2 ..... FANNIE MAE POOL N A ...94.3350 |... . teeeemmneeeeenn 7,455 |l 70125 [ e (8382) [ e fes 3.500 |...... 2.876 ....11/18/2014 ...|....08/01/2042 ...
3138MP-YV-1 ... FANNIE MAE POOL .. 4 A ...92.0960 |. ..152,783 |. 172,070 |.. .3.000 |......2.482 ....12/18/2012 .. 12/01/2042 ...
3138I16-SU-1 ..... FANNIE MAE POOL .. 4 A ...92.0520 |. 80,892 |. ..89,759 |.. .3.000 |......2.538 ...11/10/2016 .. 04/01/2043
3138W9-HL-7 ..... FANNIE MAE POOL .. 4 A ...97.2100 |. ..25,945 |.. .4.000 |......2.582 ....11/15/2013 .. 08/01/2043
3138IIB-AR-6 ..... FANNIE MAE POOL .. 4 A ...97.1070 |. 71,134 . .4.000 |......2.850 ....03/24/2014 .. 02/01/2044
3138I1B-GU-3 ..... FANNIE MAE POOL .. 4 A ...97.2510 |. ..60,376 |.. .4.000 |......3.339 ....04/21/2014 .. 03/01/2044 ...
3138I1B-UK-9 ..... FANNIE MAE POOL N A L..96.8190 [ooeeeiiiineeeenn 42,488 | 43,888 [ 6,98 | e (B94) | e e 4.000 |...... 3.218 ....05/16/2014 ...|....05/01/2044 ...
3138IE-6G-9 ..... FANNIE MAE POOL 4. A L. 93,4440 [ 31,032 | 3172 36,370 | e (28T | e | 3.500 |...... 2.840 ....10/30/2015 ...|....07/01/2045 ...
S138IE-EV-7 ..... FANNIE MAE POOL N A L..93.4450 |...ooiiiiiieeenn 35,485 | 37,974 89776 s [ (B38) | e e 3.500 |...... 2.657 ....05/22/2017 ...|....03/01/2045 ...
3138IE-KB-4 ..... FANNIE MAE POOL 4. A L..91.5640 [.ooiiiiiieee 43,612 | 47,631 50,106 | e BT e e 3.000 |...... 2.150 ....09/23/2016 ...|[....04/01/2045 ...
S138IE-2J-1 ... FANNIE MAE POOL N A 1..93.8230 [.oeeiiiiiieeeeen 71,828 | 76,557 [ 79,828 s e (421) | e e 3.500 |...... 2.922 ....09/02/2015 ...|....06/01/2045 ...
3138IIF-B6-2 ..... FANNIE MAE POOL 4. A ... 93,4450 [ 24,313 | 26,019 [ 27,943 | e (28T | e 3.500 |...... 1.511 ....10/15/2015 ...|....07/01/2045 ...
3138IIF-GE-0 ..... FANNIE MAE POOL 4 ... A L. 93,4430 |ooeieiiee e B8LTT | 4401 AAB6 e [ (282) | e e 3.500 |...... 2.313 ....05/19/2016 ...[....08/01/2045 ...
31381J-3C-0 ..... FANNIE MAE POOL 4. A 955170 [ 44,024 | AT,032 [ 7,867 s o (B79) e [ | 3.000 |...... 2.630 ....03/15/2017 ...|....03/01/2032 ...
3138WJ-PC-6 ..... [FANNIE MAE POOL .. 4 A ...90.6830 |. .3.000 |......3.067 ....02/23/2017 .. 12/01/2046 ...
3138IJ-0E-1 ..... FANNIE MAE POOL 4. AL ...93.1630 [..ooveeeeeen 7,77 e 83,479 [ 84,999 s L (254) | e e 3.000 |...... 2.687 ...08/02/2017 ...|....12/01/2036 ...
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3138IIK-4X-0 ..... FANNIE MAE POOL 4 A ...95.4880 [...ooeeiiiennnn 91,499 | 95,822 95,729 s e 2D s [ e 3.000 |...... 3.031 ....02/14/2018 ...|....06/01/2032 ...
3138X4-V9-8 ..... FANNIE MAE POOL N A L..94.0120 foooieiiiiieeeenn 59,244 | 83,018 86,704 | e (BBT) s e e 3.500 |...... 2.82% ....01/19/2016 ...|....08/01/2043 ...
3138Y6-35-1 ..... FANNIE MAE POOL 4. A 94,6190 [oooiiiiiieennnnn 37,398 | 89,525 82,049 | o (293) | o | 3.500 |...... 2.747 ....02/12/2015 ...|....01/01/2042 ...
3138YW-KG-1 ..... FANNIE MAE POOL N A ...96.0930 [..oeeeuiiiieeeenn 36,689 |ouuiiiiiennn 38,181 039,198 | e (362) | e e 3.000 |...... 1.916 ...10/20/2016 ...|....10/01/2030 ...
31390E-SX-1 ..... FANNIE MAE POOL 4. A L 104.2670 [ooeeeeiieeeennn 2,161 | 2,078 [ 2,074 | [ e [ 6.500 |...... 6.485 ....056/01/2002 ...|....05/01/2032 ...
31403C-6L-0 ..... FANNIE MAE POOL N A L 101.7230 [oeeeeeiiiieeeeenn 6,307 | 6,200 [ 6,059 | e 28 s e e 5.000 |...... 5.584 ...12/12/2006 ...|[....02/01/2036 ...
31403C-6U-0 ..... FANNIE MAE POOL 4. A L 103.0670 [.oevvveeneeeennn 17,399 e 16,881 il 16,410 | [ 84 e [ e 5.500 |...... 6.203 ....05/11/2006 ...|[....01/01/2036 ...
31408J-DS-7 ... FANNIE MAE POOL N A . 102.8050 [-oeevvveeiieeeeennn 8,760 |oeeeiiieiieenn 8,521 [l 8483 | el T s o e 5.500 |...... 5.628 ...02/28/2006 ...|....01/01/2036 ...
314091-D9-9 ..... [FANNIE MAE POOL .. 4 AL . 105.2250 |. .6.500 |......6.495 ...06/23/2006 .. 04/01/2036
3140E0-EJ-0 ..... FANNIE MAE POOL .. 4 A ...93.4450 |. .3.500 |......3.120 ....12/27/2016 .. 11/01/2045
3140EV-JC-2 ..... FANNIE MAE POOL .. 4 A ...93.4440 |. .3.500 |......2.827 ....06/01/2017 .. 02/01/2046 ...
3140FM-BD-7 ..... FANNIE MAE POOL N A L..93.1740 |oooeeiiii 60,828 | 85,279 88,077 s e (128) | e e 3.000 |...... 2.79% ....01/09/2017 ...{....11/01/2036 ...
3140FM-DF-0 ..... FANNIE MAE POOL 4. A 911190 [ 72,266 | 79,310 [ 79,377 s o (8) s [ 3.000 |...... 2.988 ....11/22/2016 ...|....12/01/2046 ...
314060-4C-7 ..... FANNIE MAE POOL N A L..93.4420 |.oooiiiieee e 81,227 | 44120 B39 s e B0 | e e 3.500 |...... 3.594 ....04/27/2018 ...|....08/01/2047 ...
3140GS-KW-1 ..... FANNIE MAE POOL 4. A 96,4470 [.ooiiiiiieenn 83,043 |t 85,365 [ 710256 | [ (A8) | o | 4.000 |...... 2.587 ....08/11/2017 ...|....08/01/2047 ...
3140GS-PD-8 ... FANNIE MAE POOL N A 967140 |oeeeeeie e ATT8 0. 46,300 [ 49,600 | e (B9) | e e 4.000 |...... 3.121 ....01/11/2018 ...{....09/01/2047 ...
3140GU-MA-2 ..... FANNIE MAE POOL 4. A ...93.4420 |..oooieiieeeen 37,370 | 39,993 i 1B | e (B78) e o 3.500 |...... 2.929 ....12/19/2017 ...|....11/01/2047 ...
3140J7-UL-7 ..... FANNIE MAE POOL N A 1..99.4890 |..eeeiiiiieeeennn 37,426 e 37,619 40,688 | e (BB3) | e e 4.500 |...... 3.204 ....04/11/2018 ...|....11/01/2047 ...
314048-HC-0 ..... FANNIE MAE POOL 4. A 987790 [oiiiviiiieeeenn 45,836 |ouneniiiiinnnn 46,408 [ 49,490 | o (282) | o | 4.500 |...... 3.864 ....11/20/2018 ...|....04/01/2048 ...
3140J9-EB-3 . FANNIE MAE POOL .. 4 A ...96.1990 |. .4.000 |......3.935 ....11/13/2018 .. 10/01/2048
3140JX-RN-0 ..... [FANNIE MAE POOL .. 4 A ...89.7640 |. .3.000 |......2.164 ....02/24/2020 .. 10/01/2049
3140K3-BL-5 ..... FANNIE MAE POOL .. 4 A ...89.6170 |. .3.000 |......2.623 ....01/13/2020 .. 01/01/2050
3140K3-BN-1 ..... FANNIE MAE POOL .. .14 A ...89.6710 |. .3.000 |......2.533 ....01/22/2020 .. 01/01/2050 ...
3140KL-JF-0 ..... FANNIE MAE POOL .. |4 A ...85.6970 |. .2.500 |......1.947 ...08/24/2020 .. 08/01/2050 ...
3140KL-JH-6 ..... FANNIE MAE POOL 4. A ...82.2620 |........ooeeeenn891,656 |oueenniiinn 719,112 i TR2,616 | o (2,510) [ e | 2.000 |...... 1.668 ...08/24/2020 ... |....08/01/2050 ...
314008-3U-7 ..... FANNIE MAE POOL N A 1..98.5200 [..eeeieiiiieeeennn 33,982 e 834,403 870152 | e (BBT) | e e 4.500 |...... 2.835 ....08/22/2018 ...|....05/01/2048 ...
314008-K8-7 ..... FANNIE MAE POOL 4. A ...98.2330 [...ooeviinennnnnn 59,430 |oaiiiiiiiinnnnn 80,499 [ B4,610 | e (B3T) | o | 4.500 |...... 3.455 ....08/01/2018 ...[....02/01/2048 ...
31400K-YZ-5 ..... FANNIE MAE POOL N A ...85.5960 |........oeeeeenn685,721 |ooeiniiiiennn 801,113 | 835,984 | [ (30548) | e e 2.500 |...... 1.918 ....08/02/2021 ...|....06/01/2051 ...
31400PK8-9 ..... FANNIE MAE POOL 4. A L..97.1090 [..oeevvinnennnnn839,307 |uininiiinnnnnn858,339 il B38,773 | 2,272 s i 4.500 |...... 4.856 ... 11/15/2022 ... |....06/01/2052 ...
314000-PB-5 FANNIE MAE POOL N A . 100.8900 |... . AT 95T [ e (BAT) [ e e 5.500 |...... 5.325 ....11/22/2022 ...|....10/01/2052 ...
314005-A4-3 . FANNIE MAE POOL .. 4 A . 100.5430 |. ..374,274 372,794 |.. .5.500 |......5.537 ...06/29/2023 .. 05/01/2083 ...
314005-0C-8 . FANNIE MAE POOL .. 4 A . 100.5590 |. ..383,272 .382,616 |.. .5.500 |......5.520 ....07/14/2023 .. 07/01/2053
3140X9-P8-2 . FANNIE MAE POOL .. 4 A ...78.2350 |. ..780,904 .784,805 |.. .1.500 |......1.439 ....02/10/2021 .. 01/01/2051
3140XD-GS-9 ..... [FANNIE MAE POOL .. 4 A ...90.3590 |. ..726,419 744,819 |.. .2.000 |......1.426 ....10/25/2021 .. 08/01/2036
3140XG-UA-5 ..... [FANNIE MAE POOL .. 4 A ...88.6380 |. 419,307 |.. .3.000 |......3.955 ....06/15/2022 .. 03/01/2082 ...
3140XJ-NJ-8 ..... FANNIE MAE POOL N A ...85.5660 |... 807,967 oo o204 s e e 2.500 |...... 3.818 ...12/02/2022 ...|....04/01/2052 ...
31410X-2R-0 ..... FANNIE MAE POOL 4. A . 104.2420 |...oooveenieeennn 10,250 |oveeniiiiiinnnnnn 9,832 it 90883 | i () s [ 6.000 |...... 5.962 ....02/02/2007 ...|....01/01/2037 ...
31416X-QU-7 ..... FANNIE MAE POOL N A L.97.6440 |..oooiiiiii 46,288 | 47,358 49,240 s e (B21) s e e 4.000 |...... 3.359 ....12/09/2013 ...|....02/01/2041 ...
31417D-TR-4 ..... FANNIE MAE POOL 4. A ... 94.5560 |.......cooeeeeenn. 54,987 | 58,163 80,940 | o (268) | e | 3.500 |...... 2.934 ....01/11/2016 ...|....11/01/2042 ...
31417E-CG4 ..... FANNIE MAE POOL N A 1..92.0550 |..eeeeeiinieeeen 125,990 |ouiiniiiinnnnn 136,864 [ 141546 s [ (BB9) | e e 3.000 |...... 2.390 ....01/17/2013 ...|....12/01/2042 ...
S1H7E-ZK-0 ..... FANNIE MAE POOL 4. A ...92.0540 |.......oeennn. 181,981 |oennniiiinnnn 197,690 [ 202,483 s o (728) s e 3.000 |...... 2.436 ....02/05/2013 ...|....02/01/2043 ...
31417G-5A-0 ..... FANNIE MAE POOL 4 ... A 1..94.0590 [..oeiiiiiieeeennn 33,912 |0 836,054 [0 88,267 s [ (278) | e e 3.500 |...... 2.677 ....02/18/2016 ...|....07/01/2043 ...
31418C-4G-6 ..... FANNIE MAE POOL 4. A ...98.4940 |... 107,387 e e (2,749) [ [ e 4.500 |...... 2.218 ....09/23/2019 ...|....11/01/2048 ...
31418C-EE-0 ..... FANNIE MAE POOL .. 4 A ...93.1750 |. ..44,686 |.. .3.000 |......2.967 ....12/20/2016 .. 12/01/2036 ...
31418C-FD-1 ..... FANNIE MAE POOL 4. AL .. 104,906 |...90.8300 |... .. 104,759 |. L 105,017 e e (28) | e o 3.000 |...... 2.968 ...12/18/2017 ...|....01/01/2047 ...
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31418C-ND-2 ... FANNIE MAE POOL 4 i e LA .. 58,520 1...93.3830 |..iiiiiininennnnn 53,246 il 57,019 059,534 | i (291) | [ | 3.500 |...... 2.882 [MON ..... [oeveeeviniiiieennnn 166 [ovniiiiiiinnnns 1,99 |....10/27/2017 ...|....08/01/2047 ...
31418C-08-3 ..... FANNIE MAE POOL 4 e LA . 61,390 ...96.0500 . 56,793 [ 059,129 083,009 [ e (ATT) [ e [ 4.000 |...... 3.152 | MON ..... 2,365 |....01/24/2018 ...|....10/01/2047 ...
31418C-U8-5 ..... FANNIE MAE POOL 4 e e A e 36,749 ...96.6100 |uaiiiniiennn . 34,823 [0 36,045 | 37,838 [ [ (I84) e i [ 4.000 |...... 3.457 | MON ..... ...1,442 1....04/27/2018 ...[....03/01/2048 ...
31418D-25-0 ..... FANNIE MAE POOL 4 e LA e 610,797 |...92.1450 |l 610,102 [ 662,110 | 618,406 [ | 7,509 [ e feens 2.500 |...... 3.936 | MON ..... . 16,553 |....11/15/2022 ...|....07/01/2036 ...
31418D-YC-0 ..... FANNIE MAE POOL 4 e A 1,697,585 |...85.6650 |.............. 1,685,650 [.............. 1,967,724 |oooeenn 1,719,008 [ e 20174 [ i [ 2.500 |...... 4.139 | MON ..... . 49,193 |....11/09/2022 ...[....04/01/2051 ...
31418D-YX-4 ..... FANNIE MAE POOL N reeeennnnneeee. 411,323 1...82.0500 |oeeeennieeennnnn 837,794 [ 411,693 | 11,342 [ e n 29 [ e [ 2.000 |...... 2.009 | MON ..... ...8,234 |....04/01/2021 ...{....05/01/2051 ...
STH9F-FI-1 ... FANNIE MAE POOL .. 4 e e A .. 37,016)...97.6030 aiienennnnnn. 34,838 [ 35,694 i 37,150 o e (22) [ e [ 4.000 |...... 3.235 | MON ..... ...1,428 |....10/21/2010 ...|[....11/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 19,635,016 20,137,988 XXX XXX 53,007 578,213 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 23,842,528 24,272,988 XXX XXX 94,766 721,308 XXX XXX
00037B-AF-9 ..... ABB FINANCE USA INC ....oevvvveniiiiininneneeininnenees oo vee e [ 1,2 s LAGFE e 400,000 |. 400,000 |..eevvvenneeennn 400,000 [oeeenniiiinnnnnes fovvviiniiiniiiiins o o 10222.3.800 |l 3.799 ....03/26/2018 ...|....04/03/2028 ...
002824-BH-2 ..... ABBOTT LABORATORIES ...eevveeeeeeeeeeieeeeeeeneeeeeeees o wee [ e [1,2 s .. 1.DFE ..|... .. 354,068 |. 102.5680 |.................256,420 |oeeenieeeennnnnn250,000 |oeeeennnnnneeennn 343,627 |oeeeeiiiiiiiies foeeeeenen (3,027) |eeeeeceeieees o [202240900 |- 2.669 ...06/03/2020 ...|....11/30/2046 ...
00287Y-AY-5 ..... FaL L R el It | .. 1.6 FE ..|... .. 233,300 |...96.8940 |.................242,235 |..ooiiiiiinnnnnn250,000 |ooiiiiiinnnnnnn 244,029 | foveennnn,383 | [ 10002223.200 ).l 4.269 ....01/15/2019 ...|....05/14/2026 ...
00724F-AC-5 ..... ADOBE INC 2 s L 1EFE . |oeeiiiiiiennnn.... 84,089 |...98.2590 [..........eeeeen83,520 |eeiiiiiiiennnnn85,000 foiiiiiii 84,886 | [ 10T | e 0222230250 3.376 ....01/21/2015 ...{....02/01/2025 ...
007589-AA-2 ..... ADVOCATE HEALTH & HOSPITALS CORP 1,2 .1.CFE .. .3.828 ....08/07/2018 .. 08/15/2028
009158-BC-9 ..... AIR PRODUCTS AND CHEMICALS INC ... 1,2 1.FFE .. .3.658 ....04/20/2022 .. 05/15/2030
015271-AT-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC 1,2 L2.AFE .. . 4223 ...04/22/2022 .. 12/15/2029 ...
02079K-AF-4 ..... ALPHABET INC ..eeeeeeeeeeeeeenieeeeeeenneeeeeeenmeeeees [ wee [ e [1,2 s . 1.CFE ..|ooeeiiiieeennnn.. 309,970 |...62.9790 |.................314,895 |................ 500,000 [.....ccoeeeeeee 811,900 |oeeeenniiiiiiis foeeiiie 1,980 | e [1222222.050 ... 4.485 ....06/16/2023 ...|....08/15/2050 ...
022095-8D-4 ..... ALTRIA GROUP INC ..evveeiivvieneeecrinieeecvveiieeeeenns oo wee e [ 1,2 il 2B FE | 414,435 1...99.7420 |.................349,007 |.................350,000 [.........ceeeenn389, 117 |eiiiiiiiiiiiiins foeenn (7,495) | e |00 4.800 |l 2.357 ....07/07/2020 ...|....02/14/2029 ...
022095-BL-6 ..... ALTRIA GROUP INC ..eeeeeeeieeeeeemnnie e eeeemeeeeeeees o vee [ [ 1,2 s . 2.BFE ..|oeeeiiiieennnn... 499,475 |...81.6720 |.................408,360 |................ 500,000 [.................499,600 |.eeeeeeeemmnnnns fooeeiiii 4 | e [l 2.450 | 2.461 ...02/01/2021 ...|....02/04/2032 ...
023135-BF-2 ..... AMAZON.COM INC +.vvvvevvnieieecenin e eeeeninneeeeennnns foee eee [ [1,2 il .. 1.EFE ..|... .. 276,653 |...93.0060 |.............ee0285,767 [oeeeniiinnnnnnnn275,000 |ooiiiiinnnnnnnnn276,258 |oveenniiiiiiienes fovvvvinnnn e (73) v o 00000232875 | 3.830 ....08/16/2017 ...|....08/22/2037 ...
023135-BF-2 ..... AMAZON.COM INC ..o eeeeee e e eeene e e eeennes [ vee [ e [1,2 s .. 1.EFE ..|... .. 174,564 |...93.0060 |.......eeeeeeenn162,761 |oeeeneeeennnnn 175,000 |oeeeeennnee el 174,679 |oeeccceieee o 17 s e 2222282875 | 3.892 ....08/15/2017 ...|....08/22/2037 ...
023135-BZ-8 ..... AMAZON.COM INC .. 1.DFE ..|... ...1,015,355 |. . revevreneee 1,011,805 [ e (1,540) | o 0ee222.100 | 1.921 ...09/13/2021 ...|....05/12/2031 ...
02772A-AA-T ..... AMERICAN NATIONAL GROUP LLC . ..2.BFE ..|... .. 1,000,000 |. 21,000,000 |-evveeneeeena 1,000,000 [nnneeiiiiiiiies Joereniiiieeeeenenn feeeeeeeeeieeee e e 6.144 6.143 ...06/06/2022 ...|....06/13/2032 ...
03027X-BZ-2 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... . 500,000 |oeeeveneneeennnnnd83,294 | v 184 e [ 1002250650 |l 6.129 ....11/08/2023 ...|....03/15/2033 ...
032654-AU-9 . ANALOG DEVICES INC . 1.FFE .. ..450,000 L1791 ....09/28/2021 .. 10/01/2028
032654-AU-9 . ANALOG DEVICES INC . 1FFE .. ..550,000 .1.680 ....09/29/2021 .. 10/01/2028
032654-BA-2 . ANALOG DEVICES INC .... 1.GFE .. ..250,000 .3.450 ....09/20/2023 .. 06/15/2027
035240-AM-2 ..... [ANHEUSER-BUSCH INBEV WORLDWIDE INC . 1.GFE .. . 150,000 .4.487 ....08/29/2018 .. 04/15/2038 ...
03740L-AE-2 ..... AON CORP / AON GLOBAL HOLDINGS PLC . L2.AFE .. .1,000,000 ......5.459 ...02/21/2023 .. 02/28/2052 ...
03769V-AA-4 ..... APOLLO GLOBAL MANAGEMENT INC .. 1.F FE ..|... ... 500,000 |oeeveeniirennnnn 97,524 i | (26) [ [ [0 82375 6.442 ....11/08/2023 ...|....11/15/2033 ...
037833-BY-5 ..... APPLE INC .. 1.BFE ..|... 1,000,000 |-eeveenneeeen 1,026,184 [ e (18,649) [ e 24022232250 | 1.828 ....07/21/2020 ...|....02/23/2026 ...
04010L-BC-6 ..... ARES CAPITAL CORP .. .. 2.CFE ..|... o 750,000 |oevveiiiieennnnnn 746,225 [ e 412 e [ 0002223.200 |l 3.273 ....10/28/2021 ...|....11/15/2031 ...
04685A-2R-1 ..... ATHENE GLOBAL FUNDING .. 1.EFE ..|... ,000,000 [...oeeeennnnnnn999,498 oo e B4 | [ [eeen22.550 . 2.558 ...11/16/2020 ...|....11/19/2030 ...
048303-CH-2 ... ATLANTIC CITY ELECTRIC CO LAFFE 99,902 1...97.7950 [oiiiiiieennn 97,795 |l 100,000 fniiiiinnnn 99,947 s o9 s e 00242000 | 4.011 ....10/09/2018 ...|....10/15/2028 ...
049560-AN-5 ... ATMOS ENERGY CORP .. 1.EFE ..|... ..450,000 |oeeerennneeeeennndd9,532 | i 125 | e 42222232000 |- 3.032 ...06/05/2017 ...|....06/15/2027 ...
053015-AG-8 ..... AUTOMATIC DATA PROCESSING INC . .1.DFE .. . 370,000 .1.746 ....06/1172021 .. 05/15/2028 ...
05348E-AlI-9 ..... AVALONBAY COMMUNITIES INC . 1.GFE .. ..125,000 .3.537 ....11/04/2015 .. 11/15/2025
05526D-AZ-8 ..... BAT CAPITAL CORP .2.BFE .. . 500,000 .3.83%6 ...03/12/2019 .. 08/15/2024
06051G-GA-1 ... BANK OF AMERICA CORP . 1.GFE .. ..275,000 .2.546 ....08/19/2019 .. 10/21/2027
06051G-GL-7 ..... BANK OF AMERICA CORP . 1.GFE .. ......3.705 ...04/19/2017 .. 04/24/2028 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ... .. 1.GFE ..|... . reeemnnnnnneeen290,680 |eeeiiiies e (99) [ [ 2,592 2.545 ....04/05/2021 ...|....04/29/2031 ...
06051G-JD-2 ..... BANK OF AMERICA CORP .. 1.6 FE ..|... 200,000 |oeeeveneneeeennnn201,049 foennniiiiiiinns i (707) | [ e 12319 0.958 ....02/05/2021 ...|....06/19/2026 ...
06406R-AB-3 ..... BANK OF NEW YORK MELLON CORP/THE .. 1.FFE ..|... s 200,000 |oeeeeennnnaeeenn 200,000 foeeneeeeiniiiiaee foeeeenniereinn e e el 30442 3.442 ....01/31/2017 ...|....02/07/2028 ...
07330M-AA-5 ..... TRUIST BANK ...iiiiieiiiiiiiiiee i ciiiiie e ccviiies LAFFE i 409,608 400,000 |.....oeeeeeeenn408,370 oeenniiiiinnnnns i (,155) v fovviiiinnnns |..2.3.800 ...l 3.475 ...02/06/2018 ... |....10/30/2026 ...
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080807-AA-8 ..... BELROSE FUNDING TRUST ....euvvvivviiiniiiiiiniieeeeennes 2 s L2AFE L 555,757 ...79.9900 |................ 447,944 |l 560,000 |..eevveenneeennnn886,722 |ouenniiiiiiinnns oo M8 s [ e 2.330 |...... 2.426 ...10/26/2021 ...|....08/15/2030 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC ....eeeeeeeeeeeeemnneeeeemene oo vee | e [ 1,2 s .. 1.CFE ..|... .. 242,315 |...97.2200 |... 250,000 |oeeeennnnnaeeennn 287,426 |oeeeeeeeiiees e 1,098 | e e 3.125 |...... 3.613 ....01/10/2019 ...|....03/15/2026 ...
097023-CM-5 ... BOEING CO/THE 2 s .. 2.CFE ..|... .. 508,470 |...94.3580 |... . 500,000 |.oeevveeneeeennn803,575 |ouenniiiiiiiines fovvvienned (1,167) | [ e 2.700 |...... 2.445 ....08/14/2019 ...[....02/01/2027 ...
097023-DG-7 ..... BOEING CO/THE ...oveeeeeneeeeemnieeeeemmneeeeeemnneeee o vee [ e [T ..2.CFE ..|... .. 486,410 |...94.5210 |... . 500,000 |.. 892,633 | fee 80864 | [ 22,196 | 2.927 ...02/15/2022 ...|....02/04/2026 ...
09857L-AR-9 ..... BOOKING HOLDINGS INC . 2 s .. 1.6 FE ..|... .. 134,776 |. 100.8680 |... ..135,000 |.. 134846 s e 19 e e e 4.625 |...... 4.645 ....04/08/2020 ...|[....04/13/2030 ...
103732-BR-0 ..... BP CAPITAL MARKETS AMERICA INC ... 2 s .. 1.FFE ..|... ..697,613 |.. 77.6160 |... . 750,000 |.. ....701,327 e 1,980 e e e 3.060 |...... 3.562 ...02/08/2022 ...|....06/17/2041 ...
110122-88-3 ..... BRISTOL-MYERS SQUIBB CO B I, .. 1.F FE ..|... ...97.0250 |... . 500,000 |.. ....515,805 e (B787) [ e e 3.250 |...... 2.207 ...10730/2019 ...|....02/27/2027 ...
110122-D0-8 ..... BRISTOL-MYERS SQUIBB CO 12 .. 1.FFE ..|... ...82.2610 |... . 500,000 |.. ....490,975 e 1227 [ e e 1.450 |...... 1.730 ....02/17/2021 ...{....11/13/2030 ...
11135F-A04 ... BROADCOM INC ... 1,2 .2.CFE .. ...95.6560 |. ..250,000 .263,743 |.. (1,834) [ 4,150 |...... 3.222 ....06/09/2020 .. 11/15/2030
11135F-AS-0 ..... BROADCOM INC 1,2 .2.CFE .. ...96.0450 |. . . 500,000 .559,705 |.. (6,062) |. .4.300 |......2.736 ...08/31/2021 .. 11/15/2032
11135F-BE-0 ..... BROADCOM INC ... 1,2 .2.CFE .. ...89.8110 [. . ..325,000 .324,500 |.. .1.950 |......1.989 ....01/04/2021 .. 02/15/2028 ...
115637-AS-9 ..... BROWN-FORMAN CORP .. 12 .. 1.GFE ..|... .. 174,539 |...98.0470 |... . 175,000 |.. 174,905 | e BB e [ e 3.500 |...... 3.540 ....03/22/2018 ...|....04/15/2025 ...
115637-AU4 ... BROWN-FORMAN  CORP 12 .. 1.6 FE ..|... .. 498,520 |. 102.1490 |... . 500,000 |.. 498,594 s e TA L [ e 4.750 |...... 4.787 ...08/21/2023 ...|....04/15/2033 ...
125720-A0-4 ... CME GROUP INC 12 .. 1.DFE ..|... .. 260,776 |...97.8780 |... . 260,000 |.. 20,374 oo e (79) e e e 3.750 |...... 3.713 ....06/14/2018 ...|....06/15/2028 ...
125720-A0-4 ..... CME GROUP INC .. 12 .. 1.DFE ..|... .. 189,970 |...97.8780 |... . 190,000 |.. 189,984 s o3 e [ e 3.750 |...... 3.752 ....06/14/2018 ...|....06/15/2028 ...
126408-HM-8 ..... CSX CORP 12 .. 2.AFE ..|... .. 285,360 |...99.9820 |... ..250,000 |.. 269,853 oo e (BT [ e e 4.250 |...... 2.535 ....08/22/2019 ...|....03/15/2029 ...
14040H-BG-9 ..... CAPITAL ONE FINANCIAL CORP .. . .. 2.AFE ..|... .. 483,415 |...97.6110 |... . 500,000 |.. 896,629 i 2,949 L [ e 3.200 |...... 3.833 ....03/12/2019 ...|....02/05/2025 ...
141781-BV-5 ... CARGILL INC 1 .. 1.FFE ..|... .. 499,420 |...87.0920 |... 435,460 |.... . 500,000 |.. 899,619 oo e 55 e [ e 2125 |...... 2.138 ...04/20/2020 ... |....04/23/2030 ...
141781-BU-3 ..... CARGILL INC 12 .. 1.F FE ..|... ...95.2370 |... 476,185 |.... . 500,000 |.. 97,193 s el 272 i [ e 4.000 |...... 4.079 ...04/19/2022 ...|....06/22/2032 ...
15189T-BB-2 ..... CENTERPOINT ENERGY INC .. 1, .2.BFE .. ...85.4200 |. ..170,840 |. . 200,000 .199,705 |.. .2.650 |......2.672 ....05/11/2021 .. 06/01/2031
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR 1, 1.GFE .. ...95.9190 |. ..239,798 |. ..250,000 .249,787 |.. .3.400 |......3.430 ....11/17/2016 .. 12/01/2026
166754-Al-1 ..... CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR 1, 1.GFE .. ...99.9850 |. ..249,963 |. ..250,000 .249,062 |.. .5.125 |......5.432 ....07/20/2023 .. 04/01/2025
166764-BT-6 ..... CHEVRON CORP ... -1 .1.CFE .. ...99.5080 |. .398,032 . 400,000 400,000 |.. .2.8% |......2.893 ....02/28/2017 .. 03/03/2024 ...
166764-BY-5 ..... CHEVRON CORP ... 1 .1.DFE .. ...88.7350 |. .. 443,675 . 500,000 514,054 |.. .2.236 |......1.749 ...09/01/2021 .. 05/11/2030 ...
17108J-AA-1 ... CHRISTUS HEALTH .. -1 .. 1.EFE ..|... ...97.7980 |... 391,192 |.... . 400,000 |.. {00040 R U RN N RN 4.341 |...... 4.341 ....10/23/2018 ...|....07/01/2028 ...
172967-KY-6 ..... CITIGROUP INC .. 12 .. 1.GFE ..|... ...95.4290 |... 429,431 |.... ..450,000 |.. e B9,918 s e 2 e e e 3.200 |...... 3.206 ...10/17/2016 ...|....10/21/2026 ...
172967-KY-6 ..... CITIGROUP INC .. 12 .. 1.6 FE ..|... ...95.4290 |... 238,573 |.... ..250,000 |.. ....263,977 e (187 [ | e 3.200 |...... 2.553 ....08/19/2019 ...[....10/21/2026 ...
172967-L0-1 ..... CITIGROUP INC .. 12 .. 1.GFE ..|... ...96.7880 |... 241,970 |.... ..250,000 |.. ....258,253 e (2,583) [ e e 3.887 |...... 2.742 ....11/04/2019 ...|....01/10/2028 ...
172067-L0-9 ... CITIGROUP INC .. 12 .. 1.6 FE ..|... ...96.3340 |... 240,835 |.... 286,963 e e 498 L [ e 4.075 |...... 4.333 ...01/02/2019 ...|....04/23/2029 ...
191098-AK-8 ..... COCA-COLA CONSOL IDATED INC .. 12 .. 2.AFE ..|... ...98.0060 |... 225,414 |.... . ...229,987 U UUUURURRR FPRPTRP RN 3.800 |...... 3.802 ....11/20/2015 ...|....11/25/2025 ...
191216-0P-2 . COCA-COLA CO/THE . 1, 1EFE .. ...87.4430 |. ..655,823 |. . 750,000 771,378 |.. (2,452) |. .2.250 |......1.865 ....08/31/2021 .. 01/05/2032 ...
20030N-BP-5 ..... | COMCAST CORP 1, 1.GFE .. ...96.6350 |. ..289,905 | . 300,000 .300,953 |.. . (66) |- .4.400 |......4.363 ....05/20/2015 .. 08/15/2035
20030N-CT-6 ..... COMCAST CORP 1, 1.GFE .. ...98.6920 |. ..740,190 |. . 750,000 775,969 |.. (5,271) |. 4,150 |......3.317 ....10/10/2019 .. 10/15/2028
20825C-AY-0 ..... CONOCOPHILLIPS . 1, 1.FFE .. ...98.4470 |. ..492,235 |. . 500,000 .548,287 |.. ..(10,470) | .4.300 |......1.983 ...06/01/2021 .. 08/15/2028
209111-FE-8 ..... CONSOL IDATED EDISON CO OF NEW YORK INC . 1, 1.GFE .. ...98.0730 |. ..196,146 |. . 200,000 199,925 |.. .3.300 |......3.340 ...11/19/2014 .. 12/01/2024 ...
21871X-AQ-2 ..... COREBRIDGE FINANCIAL INC 1 .. 2.AFE ..|... . 104.3400 |... . 500,000 |.. e BT1,293 s [l BT e [ e 6.050 |...... 6.868 ....10/19/2023 ...|....09/15/2033 ...
244199-BH-7 ..... DEERE & CO 12 .. 1.F FE ..|... ...97.5210 |... . 500,000 |.. 899,814 s e BT L e e 2.750 |...... 2.718 ....03/25/2020 ...|....04/15/2025 ...
28422EVK-1 ... JOHN DEERE CAPITAL CORP ... B IR .. 1.FFE ..|... ...99.4110 |... . 380,000 |.. 879,508 e e 118 e e s 4.150 |...... 4.187 ...09/06/2022 ...|....09/15/2027 ...
26442C-8B-9 ... DUKE ENERGY CAROLINAS LLC ... 12 .. 1.F FE ..|... ...86.8310 |... ..230,000 |.. 229,802 e e 2 L e e 2.550 |...... 2.563 ....03/29/2021 ...|....04/15/2031 ...
264420-AH-7 ... DUKE ENERGY PROGRESS LLC 12 .. 1.FFE ..|... ...95.4680 |... ..250,000 |.. 253,762 e e (892) e e e 3.450 |...... 3.120 ....08/25/2019 ...|[....03/15/2029 ...
26444H-AL-5 ... DUKE ENERGY FLORIDA LLC ... 12 .. 1.F FE ..|... ...68.5220 |... . 500,000 |.. o A75,564 s e D28 L [ e 3.000 |...... 3.268 ...01/24/2022 ...|....12/15/2051 ...
26875P-AN-3 ..... EOG RESOURCES INC 1,2 e .. 1.GFE ..|... ...98.0410 |... 294,123 |.... . 300,000 |.. 2800,000 |eeeeeiieeeeeniis ferrreeeeei e e e 3.150 |...... 3.149 ....08/12/2015 ...|....04/01/2025 ...
26884A-BJ-1 ..... ERP OPERATING LP . 1,2 e .. 1.6 FE ..|... ...95.6070 |... 430,232 |.... BT s [ 265 e [ e 3.500 |...... 3.570 ...02/01/2018 ...|....03/01/2028 ...
278642-AU-T7 ..... EBAY INC ........... 1, L2.AFE .. ...96.7410 |. .149,953 |.. .3.600 |...... 3.609 ....05/30/2017 .. 06/05/2027 ...
29273R-BK-4 ... ENERGY TRANSFER LP .... 1, .. 2.CFE ..]... ...97.2110 ... . 200,000 |. 201,018 i e (307) | e o 4.200 |...... 4.021 ...09/21/2017 ... |....04/15/2027 ...
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29364D-AU-4 ... ENTERGY ARKANSAS LLC ...ovvvvenniiiiiiiieeeccvinieeeees o ven | s 1,2 e LA FE e 473,437 ...97.1700 |.................461,558 |................. 475,000 [oooeevenennenens 474,603 [oeeeeiiiiiiienes fovvvennenn 199 e [ e 3.500 |...... 3.537 ...01/05/2016 ...|....04/01/2026 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS OPERATING LLC |- 1.GFE ... .. 159,698 |...99.7710 |... . 160,000 |.. 159,991 s e B0 e [ e 3.900 |...... 3.919 ....02/05/2014 ...|....02/15/2024 ...
204490-AR-5 ... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. .| LEFE ..|... .. 209,451 |...94.6210 |... . 300,000 |.. 299,829 i e 110 e e e 1.400 |...... 1.438 ...06/29/2020 ... |....07/07/2025 ...
30225V-AL-1 ..... EXTRA SPACE STORAGE LP .. ..2.BFE ..|... .. 334,049 |...95.9880 |... ..335,000 |.. 834194 s e B e [ e 3.500 |...... 3.601 ....07/25/2023 ...|....07/01/2026 ...
30231G-AF-9 ..... EXXON MOBIL CORP .. 1.DFE ..|... .. 385,172 |...97.6640 |... . 400,000 |.. 897,272 s 2,221 L e e 2.709 |...... 3.301 ....02/15/2018 ...|....03/06/2025 ...
3030311-8H-8 ..... META PLATFORMS INC ... .. 1.EFE ..|... ..674,841...95.2550 |... . 675,000 |.. e B74,839 | e (D) e e s 3.850 |...... 3.853 ...01/03/2023 ...|....08/15/2032 ...
313747-AU-1 ... FEDERAL REALTY OP LP ..ovevvveiiiiiiiinienvinnnnenees fooevee [ [Tl .. 2.AFE ..|... .. 173,282 |...99.8940 |... . 175,000 |.. T8990 | e 199 L e e 3.950 |...... 4.067 ....12/04/2013 ...|....01/15/2024 ...
31428X-BA-3 ..... FEDEX CORP ... ..2.BFE ..|... ...91.5020 |... 280,380 oo o883 e [ e 3.900 |...... 4.341 ....08/30/2018 ...|[....02/01/2035 ...
31428X-BF-2 ..... FEDEX CORP ... .2.BFE .. ...96.6800 |. 443,403 |.. .3.250 |......3.935 ...05/24/2018 .. 04/01/2026
316773-CY-4 ..... FIFTH THIRD BANCORP ... L2.AFE .. ...96.6980 |. .200,079 |.. .2.375 |......2.335 ....11/04/2019 .. 01/28/2025
33835P-AA-4 . FIVE CORNERS FUNDING TRUST IV . 1.GFE .. . 108.5340 |. . .250,000 |.. ......5.997 ....03/01/2023 .. 02/15/2053 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST B IR .. 1.FFE ..|... ...92.0600 |... .. . 228,892 e e B2 e e e 1.625 |...... 1.649 ....01/08/2021 ...|....01/15/2026 ...
36166N-AJ-2 ..... GE CAPITAL FUNDING LLC . 12 .. 2.AFE ..|... ...94.7160 |... ... 200,000 |.. 206,849 i e (O77) Lo [ e 4.400 |...... 3.768 ....06/08/2020 ...|[....05/15/2030 ...
369550-BP-2 ... GENERAL DYNAMICS CORP ... 12 .. 1.GFE ..|... ...87.0580 |... .1,000,000 |.. 0999,322 oo e 82 e e e 2.250 |...... 2.260 ....05/03/2021 ...|....06/01/2031 ...
37045V-AN-0 ..... GENERAL MOTORS CO 12 .. 2.BFE ..|... ...97.6890 |... ..450,000 |.. L AA9TAY s e B8 i [ e 4.200 |...... 4.215 ....08/02/2017 ...|....10/01/2027 ...
37045X-DE-3 ..... GENERAL MOTORS FINANCIAL CO INC .. 12 ..2.BFE ..|... ...82.7950 |... . 500,000 |.. 498,351 e e 218 s e e 2.350 |...... 2.401 ...02/02/2021 ...|....01/08/2031 ...
377372-AN-9 ..... GLAXOSMITHKLINE CAPITAL INC ..eovvenneiviininnnrennnns foenvee | e | s .. 1.F FE ..|... . ...98.3150 |... ..275,000 |.. 21459 | el 276 | [ e 3.625 |...... 3.733 ....05/10/2018 ...|....05/15/2025 ...
37959G-AD-9 ... GLOBAL ATLANTIC FIN CO 2 s ..2.BFE ..|... ..493,091 |. 111.0140 |... . 500,000 |.. 493,309 oo e 218 e [ e 7.950 |...... 8.155 ...06/13/2023 ...|[....06/15/2033 ...
38141G-WM-3 ..... GOLDMAN SACHS GROUP INC/THE ... . .. 2.AFE ..|... 1,063,015 |...99.7070 |... .1,000,000 |.. ,003,034 |.eeeeniiiiiiiiins foreeinn (17,836) |oveeieecciiies oo e 4.000 |...... 2.213 ....09/23/2020 ...|....03/03/2024 ...
42217K-BF-2 ..... WELLTOWER OP LLC . 1, L2.AFE .. ...98.1720 |. . 400,000 .399,007 |.. .4.000 |......4.180 ...11/20/2015 .. 06/01/2025
427866-BG-2 ..... HERSHEY CO/THE ... 1, 1FFE .. ...69.0140 |. ..215,000 214,351 |.. .2.650 |......2.666 ....06/27/2020 .. 06/01/2050
437076-B-1 ..... HOME DEPOT INC/THE . 1, 1.F FE . ...98.4670 |. ..425,000 424,043 |.. .3.900 |......3.950 ....11/27/2018 .. 12/06/2028
437076-CJ-9 ..... |HOME DEPOT INC/THE ....cvvvnviiiiiiinnniiiiiniineeninnnns Joee e -1 1.FFE . ...83.8130 [. .1,000,000 ,002,071 |.. .1.875 |......1.845 ...09/15/2021 .. 09/15/2031 ...
44107H-AC-6 ..... |NY SOCIETY FOR RELIEF OF RUPTURED & CRIP ......c...e.]eeonn 1 1.EFE . ...94.7280 |. . 100,000 100,000 |.. .3.737 |......3.736 ....03/23/2018 .. 04/01/2028 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES INC/OH -1 2.AFE . ...85.6810 |... . 500,000 |.. 504,899 i e (773) e e e 2.550 |...... 2.369 ...04/29/2021 ...|....02/04/2030 ...
458140-BR-0 ..... INTEL CORP 12 1.F FE . ...97.1190 |... ..250,000 |.. 289,656 oo e 8B e [ e 3.900 |...... 3.924 ....03/20/2020 ...|....03/25/2030 ...
459200-JG-7 ..... INTERNATIONAL BUSINESS MACHINES CORP .......ccevvvunns foun von [ eemunnn | cevnnnnnns 1.G FE . ...97.4330 |... . 400,000 |.. 899,674 e e 0 e [ e 3.450 |...... 3.489 ...02/16/2016 ...|....02/19/2026 ...
459200-JY-8 ..... INTERNATIONAL BUSINESS MACHINES CORP .......ceemvmunes foun von [ evvunnn | vevennnnns 1.G FE . ...99.090 |... ..250,000 |.. 249,932 oo e 188 | e e 3.000 |...... 3.068 ....05/14/2019 ...|....05/15/2024 ...
461070-AL-8 ..... INTERSTATE POWER AND LIGHT CO 2 s 2.AFE ...97.9200 |... 440,640 |.... ..450,000 |.. L A49,643 s e 389 e [ e 3.250 |...... 3.337 ... 11/17/2014 ...|....12/01/2024 ...
46625H-QII-3 JPMORGAN CHASE & CO ... ...96.8330 |... 387,332 |.... . 400,000 |.. 12.399,880 |-eeveeiieeeeeiin fereereeeeee 85 | [ e 3.300 |...... 3.312 ...03/18/2016 ...|[....04/01/2026 ...
46647P-BT-2 ..... | JPMORGAN CHASE & CO ...92.6400 |. ..185,280 |. . 200,000 .200,353 |.. .1.045 |......0.950 ....02/06/2021 .. 11/19/2026 ...
46647P-CU-8 ..... | JPMORGAN CHASE & CO ... ...85.8530 |. ..429,265 |. . 500,000 471,105 |.. ......3.720 ...03/28/2022 .. 01/25/2033
478115-AH-1 ..... | JOHNS HOPKINS UNIVERSITY . 102.3150 |. ..127,894 |. ..125,000 .125,000 |.. .4.705 |......4.705 ... 11/16/2022 .. 07/01/2032
49326E-EJ-8 ..... |KEYCORP .... ...85.1590 |. ..106,449 |. ..125,000 124,940 |.. .2.550 |......2.559 ...09/04/2019 .. 10/01/2029
49447B-AA-1 ..... |KIMCO REALTY OP LLC . 109.8460 |. ..549,230 | . 500,000 497,920 |.. .6.400 |......6.456 ....10/02/2023 .. 03/01/2034 ...
501044-DP-3 ..... KROGER CO/THE .. 299,358 |...85.6710 |... 257,013 |.... . 300,000 |.. 299,577 e e BT e e e 2.200 |...... 2.224 ...04/21/2020 ... |....05/01/2030 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC . .. 425,240 |...91.6420 |... 458,210 |.... . 500,000 |.. 26,138 s o898 e [ e 4.279 |...... 6.642 ....11/09/2023 ...|....03/15/2032 ...
576291-CE-8 ..... MASSMUTUAL GLOBAL FUNDING |1 .. B IR 1.BFE . .. 449,856 |...98.6440 |... 443,898 |.... 849,988 | e 20 e e [ 2.750 |...... 2.7%5 ...06/19/2017 ...|....06/22/2024 ...
576360-AJ-3 ..... MASTERCARD INC 12 1DFE. ... 39,906 |...97.4610 |... ...38,984 |..oiiiiieeennnnnd0,000 [oannniiiiinnnnnn 39,957 i o9 e e 3.500 |...... 3.527 ....02/21/2018 ...|....02/26/2028 ...
579780-AK-3 ..... MCCORMICK & CO INC/ND ... 12 2.B FE .. 148,895 |...96.5950 |... .. 144,893 |.... 149765 e e 118 e e e 3.250 |...... 3.336 ....11/03/2015 ...|....11/15/2025 ...
579780-AR-8 ..... MCCORMICK & CO INC/ND ... 12 2.BFE .. 498,680 |...92.0910 |... 460,455 |.... 499,433 s e 263 e e e 0.900 |...... 0.954 ....02/08/2021 ...|....02/15/2026 ...
58013\-FF-6 ..... MCDONALD'S CORP 1, .. 449,510 |...97.5940 |... 439,173 |.... . . 9,770 e e 8D s e e 3.800 |...... 3.812 ...03/14/2018 ...|....04/01/2028 ...
58013W-FN-9 ..... MCDONALD'S CORP .. 1, .. 162,306 |...97.6930 |... 146,540 |.... . 150,000 |.. .... 163,554 B ) B O R RN 3.300 |...... 1.603 ....05/11/2020 ...|....07/01/2025 ...
59156R-BQ-0 ..... [METLIFE INC .... 1, 423,275 |...98.2030 |. ..425,000 424,510 |.. L2243 | .3.600 |......3.663 ...08/27/2018 .. 11/13/2025 ...
594918-BY-9 ..... MICROSOFT CORP ... 1, .. 255,490 |...97.4190 |... ..250,000 |. ...252,215 (T [ e o, 3.300 |...... 2.974 ...04/05/2019 ... |....02/06/2027 ...
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615369-AT-2 ..... MOODY'S CORP ..vvvieveirniiieeeeeii e rerii e eaaans L2AFE L 197,242 {...73.7990 |............... 147,598 |ooeeennnnnn 200,000 [.oeeevvennnnnnns 197,449 [ s [CIV I S R R 3.250 |...... 3.323 ....056/12/2020 ...|....05/20/2050 ...
61744Y-AL-2 ..... MORGAN STANLEY ... .. 1.GFE ..|... .. 160,000 |.. 87.6610 |... . 160,000 |.. e 160,000 |eeeeeeieeeeeiiis feereeeeeiii e e e 3.971 |...... 3.971 ....07/19/2017 ...|....07/22/2038 ...
61746B-EF-9 ..... MORGAN STANLEY ... .. 1.6 FE ..|... .. 492,410 |...97.0120 |... . 500,000 |.. 496,803 i e 987 e [ e 3.625 |...... 3.848 ...02/19/2019 ...|....01/20/2027 ...
62854A-AN-4 ... UTAH ACQUISITION SUB INC .. ..2.CFE ..|... .. 206,204 |...96.6690 |... . 200,000 |.. 202,208 e e (983) e [ e 3.950 |...... 3.407 ....10/16/2019 ...|....06/15/2026 ...
637071-AN-3 ..... .. 2.BFE ..|... .. 440,810 |...92.5600 |... 1,985 s e TITS L e e 3.600 |...... 5.955 ....11/07/2023 ...|....12/01/2029 ...
637432-ND-3 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... .. 1.EFE ..|... .. 249,848 |...97.4230 |... . . 289,981 e e 15 e e e 2.850 |...... 2.85 ....01/20/2015 ...|....01/27/2025 ...
637432-NL-5 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ... . .. 1.EFE ..|... ...99.6990 |... . 200,000 |.. 199,991 s e BT e [ e 2.950 |...... 2.979 ....01/31/2017 ...|....02/07/2024 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP ... 12 .. 1.DFE ..|... ...97.2580 |... . 500,000 |.. 500,690 |eeeeeeeeeeeeiiis feeeeeeee s (403) e [ [ 3.000 |...... 2.913 ...03/12/2019 ...|....11/20/2025 ...
67021C-AT-4 ..... NSTAR ELECTRIC CO .. 1,2 1FFE .. ...97.8290 |. ..375,000 378,577 |.. 4,950 |......4.974 ...09/12/2022 .. 09/15/2052
67021C-AU-1 ..... NSTAR ELECTRIC CO ..... 1,2 1.FFE .. . 103.1310 |. . 200,000 199,912 |.. .5.600 |......5.608 ....09/18/2023 .. 10/01/2028
67103H-AG-2 ..... O'REILLY AUTOMOTIVE INC 1,2 .2.BFE .. ...99.2490 |. . . ..250,000 .255,366 |.. .4.350 |......3.789 ...08/22/2019 .. 06/01/2028 ...
67103H-AM-9 ..... O0'REILLY AUTOMOTIVE INC ... 12 ..2.BFE ..|... . 102.4400 |... 133,172 |.... . 130,000 |.. 129,933 s e (D) e e e 5.750 |...... 5.767 ....11/13/2023 ...|....11/20/2026 ...
68389X-BN-4 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...95.0310 |... 380,124 |.... . 400,000 |.. 892,826 | feee 1688 | e e 3.250 |...... 3.751 ...09/27/2018 ...|....11/15/2027 ...
68389X-BT-1 ..... ORACLE CORP .. 12 ..2.BFE ..|... ...96.6830 |... 241,708 |.... 254796 oo e (B074) | [ e 2.500 |...... 0.844 ....01/12/2021 ...{....04/01/2025 ...
693304-BF-3 ..... PECO ENERGY CO 12 .. 1.EFE ..|... . 101.5820 |... 406,328 |.... 899,211 i e 19 e e e 4.900 |...... 4.926 ....06/15/2023 ...|[....06/15/2033 ...
693475-AV-7 ..... PNC FINANCIAL SERVICES GROUP INC/THE .... .. 1.GFE ..|... ...99.8540 |... 349,489 |.... +022850,000 |eeeeennieeeeeniis feeeeeeee (1,835) [ [ e 3.500 |...... 3.475 ....04/08/2019 ...[....01/23/2024 ...
693475-AW-5 ..... PNC FINANCIAL SERVICES GROUP INC/THE . .. 1.6 FE ..|... ...94.7040 |... 473,520 |.... 521,160 | e (3,869) e [ e 3.450 |...... 2.553 ....08/19/2019 ...|....04/23/2029 ...
70109H-AM-7 ... PARKER-HANNIFIN CORP .. 2.AFE ..|... ...96.1390 |... 302,838 |.... B9 e e M e e e 4.200 |...... 4.207 ...11/18/2014 ... |....11/21/2034 ...
709599-AZ-7 ..... PENSKE TRUCK LEASING CO LP / PTL FINANCE .... .. 2.BFE ..|... ...98.1710 |... 250,336 |.... 254,807 e e M6 | [ e 3.950 |...... 4.012 ....03/05/2018 ...|....03/10/2025 ...
713448-DN-5 ... PEPSICO INC .. 1EFE .. ...95.0480 |. ..403,954 |. 416,234 |.. .2.375 |......3.159 ....08/12/2019 .. 10/06/2026
717081-EP-4 ..... PFIZER INC 1FFE .. ...97.6140 |. ..390,456 |. .400,845 |.. .3.600 |......3.548 ...01/04/2019 .. 09/15/2028
717081-ES-8 ..... PFIZER INC ... 1.FFE .. ...99.4910 |. ..323,346 |. .324,986 |.. .2.950 |......2.959 ....03/04/2019 .. 03/15/2024
718172-CR-8 ..... PHILIP MORRIS INTERNATIONAL INC 1FFE .. ...91.6440 |. .412,3%8 449,285 |.. .0.875 |......0.944 ...10/29/2020 .. 05/01/2026 ...
72650R-BH-4 ..... PLAINS ALL AMERICAN PIPELINE LP / PAA FI . .2.BFE .. ...86.3800 |. ..539,875 ..625,000 .497,406 |.. .4.900 |......6.723 ....08/29/2023 .. 02/15/2045 ...
74164\-AB-4 ..... PRIMERICA INC .. 1.6 FE ..|... ...84.7820 |... 716,408 |.... ..845,000 |.. LGB s B8 e [ e 2.800 |...... 2.852 ...11/16/2021 ... |....11/19/2031 ...
74460D-AG-4 ..... PUBLIC STORAGE OPERATING CO . .. 1.FFE ..|... ...91.8560 |... 229,640 |.... ..250,000 |.. 289,778 e e T8 e e e 1.500 |...... 1.532 ...11/04/2021 ...|....11/09/2026 ...
74834L-BD-1 ..... QUEST DIAGNOSTICS INC .. 2.BFE ..|... .111.0160 |... 555,080 |.... . 500,000 |.. JRRR 00 (<01 P RN (1) I FSUPRR AN R 6.400 |...... 6.393 ....10/31/2023 ...|....11/30/2033 ...
760759-AZ-3 ..... REPUBLIC SERVICES INC ... .. 2.AFE ..|... ...81.5580 |... 550,517 |.... . 675,000 |.. e BT4894 s e B s e e 1.750 |...... 1.756 ...11/09/2020 ...|....02/15/2032 ...
76209P-AC-7 ..... RGA GLOBAL FUNDING .......ceuuvivvrmrvnnninnrnnnnnnnnnnnnns foon vee | eeees | e .. 1.EFE ..|... . 103.8030 |... 519,015 |.... . 500,000 |.. 499,314 s e (26) [ [ [ 6.000 |...... 6.031 ....11/16/2023 ...|....11/21/2028 ...
773903-AL-3 ..... ROCKIELL AUTOMATION INC ... .. 1.FFE ..|... ...82.6610 |... . 120,000 |.. 119,795 s e D5 e e e 1.750 |...... 1.774 ....08/03/2021 ...|....08/15/2031 ...
79466L-AJ-3 ..... SALESFORCE INC ....ovvvvnnne 1FFE .. ...85.5750 |. .439,019 |.. .1.950 |......1.982 ....06/29/2021 .. 07/15/2031 ...
797440-CE-2 . SAN DIEGO GAS & ELECTRIC CO . 1.FFE .. . 102.1010 |. .398,377 |.. .4.950 |......5.048 ....08/07/2023 .. 08/15/2028
806851-AG-6 ..... SCHLUMBERGER HOLDINGS CORP L2.AFE .. ...98.5030 |. .455,289 |.. .4.000 |......3.294 ...10/12/2017 .. 12/21/2025
808513-AX-3 ..... CHARLES SCHIAB CORP/THE 1.FFE .. ...98.1090 |. .145,055 |.. .3.850 |......3.819 ....05/18/2018 .. 05/21/2025
808513-AX-3 ..... CHARLES SCHWAB CORP/THE 1FFE .. ...98.1090 |. .304,985 |.. .3.850 |......3.851 ....05/18/2018 .. 05/21/2025 ...
808513-BS-3 ..... CHARLES SCHWAB CORP/THE ... .. 1.FFE ..|... ...83.6410 |... 899,260 oo e 90 e [ e 2.300 |...... 2.322 ...05/11/2021 ...|....05/13/2031 ...
808513-BU-8 ..... CHARLES SCHWAB CORP/THE ... .. 1.F FE ..|... ...99.4850 |... . L A49,934 s [ 182 L [ e 3.750 |...... 3.792 ....10/30/2018 ...[....04/01/2024 ...
828807-DK-0 ..... SIMON PROPERTY GROWP LP ... .. 1.GFE ..|... ...88.6380 |... 1, 997,874 e et 820 e e e 2.650 |...... 2.689 ....07/06/2020 ...|[....07/15/2030 ...
84265V-AH-8 ..... SOUTHERN COPPER CORP .. 2.AFE ..|... ...98.2480 |... 897,003 | feeenn2,092 L e e 3.875 |...... 4.448 ...10/22/2018 ...|....04/23/2025 ...
8426EP-AD-0 ..... SOUTHERN CO GAS CAPITAL CORP ... .. 2.AFE ..|... ...81.8630 |... .. TS 3 s [ 8187 e [ e 1.750 |...... 2.520 ....05/18/2021 ...|....01/15/2031 ...
855244-A0-2 ..... STARBUCKS CORP ... .. 2.AFE ..|... . ...98.1840 |... . 300,000 |.. 209,974 s e 10 e [ e 3.800 |...... 3.804 ....08/08/2018 ...[....08/15/2025 ...
855244-AZ-2 ... STARBUCKS CORP ... |- 2.AFE ... .. 497,765 |...88.5810 |... 442,905 |.... 898,220 oo e 283 | e e 2.550 |...... 2.607 ...01/25/2022 ...|....11/15/2030 ...
857477-AW-3 ..... STATE STREET CORP .. 1.F FE ..|... .. 339,524 |...95.5070 |... 324,724 |.... s 839,875 i e B s [ e 2.650 |...... 2.665 ....05/16/2016 ...|[....05/19/2026 ...
857477-CF-8 ..... STATE STREET CORP 1EFE .. . 103.4720 |. ..258,680 | 250,000 .250,000 |.. .5.684 |......5.684 ....11/16/2023 .. 11/21/2029 ...
86787E-BB-2 ..... TRUIST BANK ... . 1.FFE ..].. ...98.3140 |... 353,930 |.... . 360,000 |. 5.369,932 i e 27 i e o 4.050 |...... 4.058 ...10/24/2018 ...|....11/03/2025 ...
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86787E-BC-0 ..... TRUIST BANK ..o s LA FE e 521,080 |...99.3400 |.................496,700 |.....ceevrennnn 500,000 [.oeeevvuennnanns STV KT I R [ 7/(0) N R RO RN 3.200 |...... 2.186 ....10/10/2019 ...|....04/01/2024 ...
87264A-BD-6 ..... T-MOBILE USA INC . ..2.BFE ..|... .. 565,450 |...97.0980 |... . 500,000 |.. ....534,285 o (10,649) [ e e 3.750 |...... 1.494 ....01/11/2021 ...|....04/15/2027 ...
87612E-BH-8 ..... TARGET CORP .. 1.F FE ..|... ..516,140 |...96.3230 |... . 500,000 |.. 509,042 oo fee (1,839) [ [ e 3.375 |...... 2.986 ....056/31/2019 ...|....04/15/2029 ...
87612G-AC-5 ..... TARGA RESOURCES CORP ... ..2.CFE ..|... .. 499,290 |. 105.5130 |... . 500,000 |.. 499,389 oo e 99 e [ e 6.125 |...... 6.141 ....01/03/2023 ...|....03/15/2033 ...
882508-BR-4 ..... TEXAS INSTRUMENTS INC ... .. 1.EFE ..|... .. 479,784 |...99.6010 |... . 480,000 |.. 79,890 i e 93 e [ e 4.700 |...... 4.71 G 117165/2022 ... 11/18/2024 ...
883556-CV-2 ..... THERMO FISHER SCIENTIFIC INC ... 2 s .. 1.GFE ..|... ..500,000 |. 101.3870 |... . 500,000 |.. 0500,000 |eeeeeniieeeeeniis ferrereeeeriie e e e 4.953 |...... 4.953 ....08/07/2023 ...|....08/10/2026 ...
89236T-DR-3 ... TOYOTA MOTOR CREDIT CORP ...evvvenvvvennnnnenernnnnnnns oo vee | e | s .. 1.EFE ..|... .. 159,470 |...96.4410 |... . 160,000 |.. 159,822 s e 55 e [ e 3.200 |...... 3.239 ....01/04/2017 ...|....01/11/2027 ...
89236T-GU-3 ..... TOYOTA MOTOR CREDIT CORP |- 1L.EFE ... .. 248,995 |...88.4550 |... ..250,000 |.. 289,358 oo e O e [ e 2.150 |...... 2.19%5 ....02/18/2020 ...|[....02/13/2030 ...
89236T-GY-5 ..... [TOYOTA MOTOR CREDIT CORP .. 1.EFE .. ...94.1320 |. . 200,000 192,793 |.. .3.375 |...... 4.032 ....06/10/2022 .. 04/01/2030
90265E-AQ-3 ..... |UDR INC . L2.AFE .. ...90.9460 |. . . . 500,000 515,436 |.. (2,437) |- .3.200 |......2.622 ....01/27/2020 .. 01/15/2030
90265E-AT-7 ..... |UDR INC .... L2.AFE .. ...78.5370 |. ..549, . . 700,000 657,241 |.. .2.100 |......2.909 ...01/25/2022 .. 08/01/2032 ...
90327Q-D5-5 ... USAA CAPITAL CORP .. .. 1.BFE ..|... .. 184,467 |...84.0980 |... . 185,000 |.. 184651 e e BT e e s 2125 |...... 2.157 ....04/14/2020 ...[....05/01/2030 ...
90331H-MS-9 ..... US BANK NA/CINCINNATI OH .. .. 1.F FE ..|... .. 258,268 |...97.3240 |... ..250,000 |.. ....251,645 e (1,829) i e e 2.800 |...... 2.124 ....10/15/2019 ...|....01/27/2025 ...
907818-FU-7 ..... UNION PACIFIC CORP .. 1.GFE ..|... .. 418,082 |.. 87.0670 |... ..405,000 |.. ....415,110 e (1,805) [ s foeeees 2.375 |...... 1.99%8 ....09/07/2021 ...|....05/20/2031 ...
91150H-B-7 ..... US BANCORP |- 1.GFE ... L 777110 ... . 750,000 |.. RN 41004 R R R N RN 2.491 |...... 2.491 ....10/27/2021 ...|....11/03/2036 ...
91324P-CQ-3 ...... UNITEDHEALTH GROUP INC .. |- 1LFFE ... . 100.6830 |... . 500,000 |.. 526,903 oo e (1,799) e [ e 4.625 |...... 4.037 ...07/12/2018 ...|....07/15/2035 ...
92343V-CR-3 ...... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... ...98.4840 |... ..250,000 |.. ....250,022 RN < <) (SRR FO R R 3.500 |...... 3.485 ....01/12/2015 ...|....11/01/2024 ...
92343V-ER-1 ..... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... ...99.0320 |... 168,354 |.... . 170,000 |.. ....170,959 e (182) [ e fens 4.329 |...... 4.195 ....08/29/2018 ...[....09/21/2028 ...
92653P-Al-2 ..... PARAMOUNT GLOBAL .. 2.CFE ..|... ...80.3900 |... 401,950 |.... ... 500,000 |.. ....626,043 o (4,380) [ e e 5.250 |...... 3.475 ....01/07/2021 ...|....04/01/2044 ...
927804-GG-3 ..... | VIRGINIA ELECTRIC AND POIER CO 1.FFE .. ...84.3700 |. .1,000,000 .999,278 |.. .2.400 |......2.409 ....01/05/2022 .. 03/30/2032
92826C-AE-2 . VISA INC .. .1.DFE .. ...98.1350 |. . 400,000 .408,094 |.. .4.150 |......3.929 ....12/16/2016 .. 12/14/2035
931142-ED-1 ..... | WALMART INC .... .1.CFE .. ...98.6190 |. ..450,000 .449,697 |.. .3.550 |......3.597 ....06/20/2018 .. 06/26/2025
94106L-BU-2 ..... WASTE MANAGEMENT INC . 1.GFE .. . 100.5050 |. .1,000,000 .998,334 |.. 4.625 |......4.647 ...02/08/2023 .. 02/15/2033 ...
949746-RII-3 ..... WELLS FARGO & CO . .. 2.AFE .. ...95.8230 |. . . 200,000 .208,622 |.. .3.000 |......1.103 ....02/05/2021 .. 04/22/2026 ...
95000U-2A-0 ..... WELLS FARGO & CO ... |- 2.AFE L. ...95.3580 |... 476,790 |.... . 500,000 |.. L9128 s e T8 i [ e 3.584 |...... 4.020 ....01/07/2019 ...|....05/22/2028 ...
95000U-20-4 ..... WELLS FARGO & CO .. 2.AFE ..|... ...97.3070 |... 486,535 |.... . 500,000 |.. 531,930 | e (B,125) [ [ e 4.150 |...... 2.726 ....08/19/2019 ...[....01/24/2029 ...
341081-G0-4 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... . 101.3150 |... 506,575 |.... . 500,000 |.. 499,823 s e (22) [ e e 4.800 |...... 4.804 ...06/15/2023 ... |....05/15/2033 ...
06367W-HH-9 ..... BANK OF MONTREAL |- 1LFFE ... ...99.7180 |... 249,295 |.... ..250,000 |.. 289,985 oo e 105 | [ e 3.300 |...... 3.343 ....01/31/2019 ...|....02/05/2024 ...
136385-AE-1 ..... CANADIAN NATURAL RESOURCES LTD ... |- 2.AFE L. . 107.0950 |... 374,833 |.... ..360,000 |.. 389,945 | e (3,238) [ [ e 6.450 |...... 4.931 ...05/12/2015 ...|....06/30/2033 ...
67077M-AD-0 ..... NUTRIEN LTD ..2.BFE ..|... ...97.0770 |... 169,885 |.... ... 175,000 |.. 174,880 e e 89 e e e 3.000 |...... 3.054 ....08/23/2015 ...|[....04/01/2025 ...
78016E-YH-4 ..... ROYAL BANK OF CANADA . .. 1.EFE .. ...84.4190 |. ..844,190 |. .1,000,000 .859,781 |.. .2.300 |...... 4.437 ....08/31/2022 .. 11/03/2031 ...
89352L-AC-4 ..... [ TRANSCANADA PIPELINES LTD . ..2.BFE .. . 102.8540 |. ..771,405 | . 750,000 .753,005 |.. .7.060 |......6.809 ....03/13/1998 .. 10/14/2025
00182E-BK-4 ..... [ANZ NEW ZEALAND INT'L LTD/LONDON .. 1.EFE .. ...99.5780 |. ..497,890 |. . 500,000 500,000 |.. .3.400 |......3.399 ....03/12/2019 .. 03/19/2024
0236411-BJ-3 ..... [AMERICA MOVIL SAB DE CV ... 1.GFE .. ...89.2010 |. ..446,005 |. . 500,000 .526,585 |.. (4,077) |. .2.875 |......1.946 ...02/10/2021 .. 05/07/2030
05578D-AX-0 ..... BPCE SA ..ovvviiiiins .. 1.EFE .. ...96.3600 |. ..361,350 | ..375,000 .373,805 |.. ... 381 .3.375 |...... 3.490 ....11/29/2016 .. 12/02/2026 ...
05971K-AD-1 ..... BANCO SANTANDER SA .... vevevenees |- LEFE L ].oe ,020, 170 |...98.6560 |... .1,000,000 |.. 004,175 |oeeeeeeceeiees foreeeeeen s (8,426) |oeeeecces oo e 2.706 |...... 1.844 ...02/01/2022 ...|....06/27/2024 ...
05971K-AE-9 ..... BANCO SANTANDER SA . [ U .. 1.6 FE ..|... ..400,000 |...96.4960 |... . 400,000 |.. ... 400,000 R A R 2.746 |...... 2.745 ....05/20/2020 ...|....05/28/2025 ...
06738E-BD-6 ..... BARCLAYS PLC D...... 1,2 e .. 2.AFE ..|... .. 263,423 |...98.2500 |... ..250,000 |.. ....257,221 et (1A75) e o s 4.972 |...... 4.240 ....06/19/2019 ...[....05/16/2029 ...
191241-AH-1 ... COCA-COLA FEMSA SAB DE CV ... D...... 1,2 e .. 1.6 FE .. 774,500 |...89.5600 |... . 750,000 |.. ....767,025 J (1) N R R NN 2.750 |...... 2.330 ....03/03/2021 ...|....01/22/2030 ...
21688A-AE-2 ..... COOPERATIEVE RABOBANK UA/NY . [ [ .. 1.DFE ..|... ...98.0750 |... . 400,000 |.. 898,748 e o857 e e e 3.375 |...... 3.606 ...06/17/2015 ...|....05/21/2025 ...
22546Q-AP-2 ..... CREDIT SUISSE AG/NEW YORK NY .. .| LEFE ..|... ...98.5770 |... ..250,000 |.. L2511 s e (1,590) [ [ e 3.625 |...... 2.961 ....07/24/2017 ...|....09/09/2024 ...
22550L-26G-5 ... CREDIT SUISSE AG/NEW YORK NY .. .. 1.EFE ..|... ...90.6950 |... 680,213 |.... . 750,000 |.. 789,099 oo et 838 e [ [ 1.250 |...... 1.297 ...08/02/2021 ...|....08/07/2026 ...
35177P-AX-5 ..... ORANGE SA .. 2.AFE ..|... . 102.0180 |... 510,090 |.... . 500,000 |.. 859,389 | e 209 L [ e 5.375 |...... 6.125 ....11/08/2023 ...|....01/13/2042 ...
404280-AW-9 ..... HSBC HOLDINGS PLC .. 1.G FE .. ...98.3620 |. . 400,000 .405,586 |.. (2,420) | .4.300 |......3.628 ....05/06/2019 .. 03/08/2026 ...
404280-BX-6 ..... HSBC HOLDINGS PLC .. . 1.GFE ..].. ...97.9050 |... ..250,000 |. ...260,351 |..... N i (203) [ e o, 4.29 |...... 4.202 ...01/23/2019 ... |....09/12/2026 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
456837-AH-6 ..... ING GROEP NV ..o e e [ U LAGFE e 449,010 |...96.7870 |................. 435,542 |....ccooinnnnnnns 450,000 [.ooevvvnennnns 449,639 |..oeveniiiiiiiis foeiniiinn B | e e 3.950 |...... 3.975 ....03/22/2017 ...|....03/29/2027 ...
46132F-AB-6 ..... INVESCO FINANCE PLC D...... |- 2.AFE L. ...99.8660 |... . 400,000 |.. 100399,963 oo o816 e [ e 4.000 |...... 4.081 ....11/06/2013 ...|....01/30/2024 ...
53944Y-AD-5 ..... LLOYDS BANKING GROUP PLC .. D...... .. 1.6 FE ..|... . ...96.0320 |... . 500,000 |.. L9013 s [ 2976 i e e 3.750 |...... 4.453 ....02/11/2019 ...|....01/11/2027 ...
62954H-BB-3 ..... NXP BV / NXP FUNDING LLC / NXP USA INC ... D...... 1,2 |- 2.AFE ..|... .. 249,253 |. 100.3680 |... ..250,000 |.. 249,373 e e BT e e e 5.000 |...... 5.035 ....06/12/2022 ...|....01/15/2033 ...
656531-AJ-9 ..... EQUINOR ASA [ U .. 1.DFE ..|... 1,041,730 |. 109.9790 |... .1,000,000 |.. ,014,412 e (2,33) | e e 7.150 |...... 6.806 ....06/28/2002 ...[....01/15/2029 ...
780097-BK-6 ..... NATWEST GROUP PLC D...... 2 .. |- 1.GFE ... ..517,600 |...99.6500 |... ... 500,000 |.. 500,880 e (8,929) [ e e 4.269 |...... 3.457 ...06/20/2019 ...|[....08/22/2025 ...
80281L-AS-4 ..... SANTANDER UK GROUP HOLDINGS PLC .. D...... 2. |- 2.AFE L. 1,000,000 . 101.8580 |... .1,000,000 |.. B[00 [V[V S RO R RN RN 6.833 |...... 6.833 ... 11/16/2022 ... |....11/21/20%6 ...
822582-BD-3 ... SHELL INTERNATIONAL FINANCE BV ... [ [ .. 1.DFE ..|... ...98.0450 |... . 500,000 |.. 500,538 e e (890) [ [ e 3.250 |...... 3.167 ...02/28/2019 ...|[....05/11/2025 ...
822582-CB-6 . SHELL INTERNATIONAL FINANCE BV .1.DFE .. ...98.4830 |. ..250,000 257,215 |.. .3.875 |......3.198 ....05/06/2019 .. 11/13/2028
822582-CE-0 . SHELL INTERNATIONAL FINANCE BV .1.DFE .. ...73.7920 |. ..250,000 242,772 |.. .3.125 |......3.292 ....11/12/2019 .. 11/07/2049
87938II-AU-7 ..... [TELEFONICA EMISIONES SA ......... .. 2.CFE .. ...92.8830 |. . 500,000 476,194 |.. .5.213 |......5.581 ....06/02/2022 .. 03/08/2047 ...
892938-AA-9 ..... TRANE TECHNOLOGIES FINANCING LTD .. 2.AFE ..|... . 103.7280 |... . 400,000 |.. 899,479 oo o8 e [ e 5.250 |...... 5.267 ...02/16/2023 ...|....03/03/2033 ...
902613-AA-6 ..... UBS GROUP AG ... . |- 1.GFE ... ...89.3420 |... 256,682 | [ (1,098) [ [ e 3.126 |...... 2.611 ....04/16/2020 ...|[....08/13/2030 ...
902613-AC-2 ..... UBS GROUP AG ... D...... 2 .. |- 1.GFE ... s ...91.7230 |... 500,000 |eeeeennieeeennnnn ferereeeeeriieeee eeeerreeeeeeee e oo 1.364 |...... 1.364 ....07/27/2020 ...|....01/30/2027 ...
902613-AE-8 ..... UBS GROUP AG ..vueniiiiievueniiiiiinnniiniiesnnninsrennnns foen oas D...... 2 i LAGFE i 500,000 |...79.8970 500,000 [.oeeeveenniiiinnnn foveonniniiininnns foovvviiiiiiiiiiis Jovviininiis oo 2.09 |...... 2.095 ...02/02/2021 ... |....02/11/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 95,113,979 | XXX 89,350,892 95,155,000 94,697,322 XXX XXX XXX XXX
10569D-AA-1 ..... BRAVO RESIDENTIAL FUNDING TRUST 2023-NOM ....ccevunnfoun ven | vunnnns 4 TAFE e 194,472 |. 101.2550 |................. 196,914 |................ 194,474 |.ooooeeees 194,472 [ s oo e [ 6.602 |...... 6.602 ....08/31/2023 ...|[....09/01/2063 ...
17330C-AR-9 ..... CITIGROUP MORTGAGE LOAN TRUST 2022-J1 .. 4. A ...85.5030 |... ..823,326 |.. 821,879 s e B e [ e 3.000 |...... 3.016 ....02/03/2022 ...|....02/01/2052 ...
36168H-AA-2 ..... GCAT 2021-NaM4 TRUST N A ...79.2180 |... ..929,353 |.. 929,334 oo e 2 e e e 1.093 |...... 1.093 ...08/24/2021 ...|....08/01/2066 ...
46654A-AC-3 ..... JP MORGAN MORTGAGE TRUST 2021-10 ... 4. A . ...81.9690 |... 246,096 e e (323) [ e e 2.500 |...... 2.33%6 ....07/23/2021 ...|....12/01/2051 ...
46655D-AB-8 ..... JP MORGAN MORTGAGE TRUST 2022-2 .... N A .. 108,746 |...85.5630 |... . 108,952 o e 187 e e e 3.000 |...... 3.194 ....02/24/2022 ...|....08/01/2052 ...
89177J-AB-4 ..... TOWD POINT MORTGAGE TRUST 2019-2 ......eeeevvvennevrens foon veefvnnnnns LI TA 458,201 |...89.5670 |.................454,105 |................ 507,000 [.......ccunnnnns 461,379 [ooooiiiiviniinnnns o 2,886 |oeiiiiiiiiiiinns Lo Joaeees 3.750 |...... 4.726 ...12/15/2022 ... |....12/01/2058 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 2,759,207 | XXX 2,384,793 2,807,449 2,762,112 XXX XXX XXX XXX
06542B-CB-1 ..... BANK 2021-BNK32 .....ceeeeeeeeeeeeiee e e RS ISR 322,073 |...69.8580 |....ceeeeveennnns 223,546 |..coeennninnns 320,000 [...eeeeennnnnnns 21,441 oo oot (126) | e o 3.263 |...... 3.221 ...03/16/2021 ...|....04/01/2054 ...
08163G-AU-4 ..... BENCHVWARK 2021-B28 MORTGAGE TRUST .. A 1,029,998 |...81.9860 |... 819,860 |.... .1,000,000 |.. e 1,024,864 |eenniiiiieens e (1,214) s [ e 2.224 |...... 2.051 ....08/03/2021 ...|....08/01/2054 ...
08163K-BG-5 ..... BENCHVARK 2021-B30 MORTGAGE TRUST .. A 432,59 |...83.8380 |. ..352,120 |. ..420,000 430,752 |.. .2.393 ....10/29/2021 .. 11/01/2054
36251X-AR-8 ..... GS MORTGAGE SECURITIES TRUST 2016-GS4 .. LA 530,449 |...94.9740 |. ..489,116 | ..515,000 .520,868 |.. .. ...11/16/2016 .. 11/01/2049 ...
61690Y-BU-5 ..... MORGAN STANLEY CAPITAL | TRUST 2016-BNK2 . 1AL .. 154,495 |...92.8420 |... 139,263 |.... . 150,000 |.. ....151,654 e (105) [ e feenns 3.049 |...... 2.954 ...11/04/2016 ...[....11/01/2049 ...
1039999999. Subtotal - Bonds - Industrial and Miscellal -

Commercial Mortgage-Backed Securities 2,469,609 | XXX 2,023,905 2,405,000 2,449,579 (2,282) XXX XXX XXX XXX
55283A-AA-T7 ..... MCA FUND HOLDING LLC . 1.FFE . 329,291 |...95.6380 |. ..329,291 .329,291 |.. .3.250 |......3.250 ...10/21/2020 .. 11/01/2035 ...
872480-AA-6 ..... TIF FUNDING | LLC .... 1.F FE . ...89.7900 |. ..132,900 132,862 |.. .2.090 |......2.094 ....08/17/2020 .. 08/20/2045
89680H-AA-O ..... TRITON CONTAINER FINANCE VITI LLC wevvevevviiineeeensfenn e 1.FFE . ...88.9020 |. ..662,231 662,142 |.. 2,110 |......2.112 ...08/25/2020 .. 09/20/2045 ...
90931L-AA-6 ..... UNITED AIRLINES 2016-1 CLASS AA PASS THR ........ccoufeen ot 1.FFE .. ...91.2180 |. 112,762 112,762 |.. .3.100 |......3.100 ...06/06/2016 .. 07/07/2028 ...
918286-AA-3 ..... VSE 2018-A VOI MORTGAGE LLC oo | eeeeeeeee | LAFE L ...98.0350 |... L.26,582 [ 26,581 | Lo e Lo e 3.560 |...... 3.561 ...08/07/2018 ...|....02/20/2036 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 1,263,584 | XXX 1,151,914 1,263,766 1,263,638 17 XXX XXX XXX 4,015 31,89 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 101,606,379 | XXX 94,911,504 101,631,215 101,172,651 (90,816) XXX XXX XXX 850,595 3,040,576 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX | XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 106,479,552 | XXX 99,923,333 106, 555,000 105,863,367 (106,064) XXX XXX XXX 941,601 3,223,553 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2429999999. Total - Residential Mortgage-Backed Securities 22,969,163 | XXX 21,185,034 23,526,720 23,071,127 11,727 XXX XXX XXX 61,543 661,997 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 2,927,902 [ XXX 2,432,734 2,842,381 2,801,317 (4,331) XXX XXX XXX 6,752 81,259 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,263,584 | XXX 1,151,914 1,263,766 1,263,638 17 XXX XXX XXX 4,015 31,89 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 133,640,201 | XXX 124,693,015 134,187,867 133,089,449 (98,651) XXX XXX XXX 1,013,911 3,998,704 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 32,413,363 1B ..$.............. 2,170,906 1C..$.............. 3,160,661 1D ..$............. 8,959,734 1E.$ ... 11,071,697 1F..$ ... 21,543,763 1G..$............. 20,909,067
1B 2A..$.. 16,746,423 2B ..$ .. .10,309,089 2C ..$ .. ..5,804,746
1C BALS 3B .8 3C .8
1D 4A .S .. 4B ..$ . 4C.$..
1E 5A ...% .. 5B..$ 5C ..$
1F 6 ... $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSvVo
CUsSIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment|Carrying Value| Carrying | strative Date
fication Description i Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) | Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
FEE. TSRO 1D 8 e TE 8 e

Line
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsSIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
922908-71-0 ... |VANGUARD 500 INDEX FUND .....eevevvvnnniniinnnnnninninns [ ovveeennnns | eenennnd] | ................... 13,343.410 [...ovvvninnnnnnns 5,870,967 |........ 439.990 |....oiiiiinnnns 5,870,967 [.....covvunnnnnnns 2,217,216 [ foeiiiiiiiiis 84,957 |ovoiiiiiiiiiiiniiiiiiiis i 1,145,936 [..oiivvniiiiiiiiiin o, 1,145,936 |..ivvvvniiiiiiiinnnnnns .. 09/22/2017 .. eees wunnns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 5,870,967 XXX 5,870,967 2,277,216 84,957 1,145,936 1,145,936 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 5,870,967 XXX 5,870,967 2,217,216 84,957 1,145,936 1,145,936 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks 5,870,96 XXX 5,870,967 2,277,216 84,957 1,145,936 1,145,936 XXX XXX
5999999999 - Total Preferred and Common Stocks 5,870,967 XXX 5,870,967 2,277,216 84,957 1,145,936 1,145,936 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1C .8 ... 1D..$..... 1E..$ 1F ..

1B 2C..$

1Cc 3C..$

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CUSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
3622AC-JJ-0 ......... GINNTE MAE 1T POOL ..iieuuuniiiiiuunessiiiiai e e e eiuiie e e e etsais e e e e ssaaneseessnnnsssssessnnnsssssssnnnnsssessnnnnss | snnnneeeeesnnnnns [ous .09/27/2023 ... | JPM SECURITIES-FIXED R 247,095 [..oiiiiiiiiiiiiiiis 1,057
0109999999. Subtotal - Bonds - U.S. Governments 239,489 247,095 1,057
108152-EK-1 .........| CITY OF BRIDGEPORT CT ........ ...07/26/2023 ... [RAYMOND JAMES & ASSO ... 456,345 |..
537428-20-6 .........[LITTLE ROCK SCHOOL DISTRICT . ...06/22/2023 ... [STIFEL NICHOLAUS & C
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions
130320-D9-6 ......... CALIFORNIA HEALTH FACILITIES FINANCING A eereeiieeeienneeeeeenne e e e eeeene e e e eeene e e e eennne s e e e ennnneeeenes [ onnneeeennnnnnnns ...06/06/2023 ... [RAYMOND JAMES & ASSO
13077D-TS-1 .........| CALIFORNIA STATE UNIVERSITY .|....07/20/2023 ... |BARCLAYS CAPITAL FIX
3132DN-H4-8 ......... [FREDDIE MAC POOL . |-...06/16/2023 ... | JPM SECURITIES-FIXED
313200-GK-6 ......... FREDDIE MAC POOL ... .|...08/02/2023 ... |WELLS FARGO SECS LLC . .. . ..
3133AA-XC-1 ......... FREDDIE MAC POOL ... ....07/14/2023 ... [WELLS FARGO SECS LLC ....816,330 |.. ....994,766 |..
314008-A4-3 ......... FANNIE MAE POOL .. ...06/29/2023 ... [ TORONTO DOMINION SEC .. .... 389,866 |.. .... 391,517 |..
314005-QC-8 ......... FANNIE MAE POOL .. .| DAIWA CAP MKTS AMERI .. ...396,784 |.. .... 397,498 |..
64990F-YT-5 ......... NEW YORK STATE DORMITORY AUTHORITY ... .| WELLS FARGO SECS LLC .. 80,000 |..
64990G-JZ-6 . .|NEW YORK STATE DORMITORY AUTHORITY .| JEFFERIES & COMPANY, .460,000
65000B-YE-2 .........|NEW YORK STATE DORMITORY AUTHORITY ... ...06/22/2023 ... | JEFFERIES & COMPANY, .. 50,000 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,658,542
02079%K-AF-4 ......... ALPHABET INC ...06/16/2023 ... [PERSHING & COMPANY .... 309,970 |.. ....500,000 |..
03027X-BZ-2 . ..| AVERICAN TOWER CORP 11/08/2023 ... |BK OF NY/MIZUHO SECU .483,110 .500,000
032654-BA-2 . .. [ ANALOG DEVICES INC ... 09/20/2023 ... | EXCHANGE OFFER .... . 249,921 .250,000
03740L-AE-2 . ..| AON CORP / AON GLOBAL HOLDINGS PLC 02/21/2023 ... | BNY/SUNTRUST CAPITAL 774,220 . 1,000,000
0376M-AA-4 ......... APOLLO GLOBAL MANAGEMENT INC ....11/08/2023 ... VARIOUS .... 497,550 |.. 500,000 ..
10569D-AA-1 ......... BRAVO RESIDENTIAL FUNDING TRUST 2023-NaM . .|-...08/31/2023 ... | BARCLAYS CAPITAL FIX ....199,998 |.. ....200,000 |..
115637-AU4 ......... BROWN-FORMAN CORP .|....03/21/2023 ... |BANC/AMERICA SECUR.L .... 498,520 |.. ....500,000 |..
166754-Al-1 ......... CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR . . |-...07/20/2023 ... | PERSHING & COMPANY ... 248,758 |.. ....250,000 |..
21871X-AQ-2 ......... COREBRIDGE FINANCIAL INC . |-...10/19/2023 ... |CITIGROUP GLOBAL MKT .. ... 470,920 |.. ....500,000 |..
30225V-AL-1 ......... EXTRA SPACE STORAGE LP .... ....07/25/2023 ... | EXCHANGE OFFER .... .... 334,049 |.. .... 335,000 |..
3030311-8H-8 ......... META PLATFORMS INC ....01/03/2023 ... | EXCHANGE OFFER .... ....0674,841 |.. ....675,000 |..
33835P-AA-4 ........ FIVE CORNERS FUNDING TRUST IV .... ...03/01/2023 ... [CREDIT SUISSE FIRST .... ....250,000 |.. ....250,000 |..
341081-G0-4 . ..| FLORIDA PONER & LIGHT CO . 05/15/2023 ... [ JPM SECURITIES-FIXED . 499,845 .500,000
37959G-AD-9 . .. | GLOBAL ATLANTIC FIN CO . 06/13/2023 ... [WELLS FARGO SECS LLC .. . 493,001 .500,000
49447B-AA-1 . ..|KIMCO REALTY OP LLC ..... 10/02/2023 ... | WELLS FARGO SECS LLC .. . 497,950 .500,000
55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC .. ....11/09/2023 ... [CITIGROUP GLOBAL MKT ... 425,240 |.. ....500,000 |..
637071-ANM-3 ......... NOV INC ....11/07/2023 ... | GOLDMAN SACHS & CO ....440,810 |.. ....500,000 |..
67021C-AU-1 ......... NSTAR ELECTRIC CO .. veer|-...09/18/2023 ... [BANC/AMERICA SECUR.L .. ....199,928 |.. ....200,000 |..
67103H-AM-9 ......... O'REILLY AUTOMOTIVE INC ..|....11/13/2023 ... |BANC/AMERICA SECR.L .. ....129,940 |.. .... 130,000 |..
693304-BF-3 ......... PECO ENERGY CO . |-...06/15/2023 ... | PERSHING & COMPANY ....399,192 |.. ....400,000 |..
72650R-BH-4 ......... PLAINS ALL AMERICAN PIPELINE LP / PAA FI . .|....08/29/2023 ... |CITIGROUP GLOBAL MKT .. .... 496,519 |.. ....625,000 |..
74834L-BD-1 ......... QUEST DIAGNOSTICS INC ....10/31/2023 ... [VARIOUS ....500,219 |.. ....500,000 |..
76209P-AC-7 RGA GLOBAL FUNDING ...11/16/2023 ... BANC/AMERICA SECUR.L .. .... 499,340 |.. ....500,000 |..
797440-CE-2 . .. | SAN DIEGO GAS & ELECTRIC CO 08/07/2023 ... |MORGAN STANLEY & CO . .398,280 .400,000
857477-CF-8 . ..| STATE STREET CORP .. 11/16/2023 ... | CITIGROUP GLOBAL MKT .. .250,000 250,000
87612G-AC-5 . ..| TARGA RESOURCES CORP . 01/03/2023 ... |BNY/SUNTRUST CAPITAL .. . 499,290 500,000
883556-CV-2 . .. | THERMO FISHER SCIENTIFIC INC 08/07/2023 ... |BNP PARIBAS SEC CORP .500,000 .500,000
94106L-BU-2 . ..| WASTE MANAGEMENT INC . ...02/08/2023 ... |PERSHING & COMPANY .. .998,260 . 1,000,000
35177P-AX-5 . .| ORANGE SA .....eerenenn ....11/08/2023 ... |BK OF NY/MIZUHO SECU . 459,180 .500,000
892938-AA-9 ......... TRANE TECHNOLOGIES FINANCING LTD ...02/16/2023 ... [ JPM SECURITIES-FIXED .... 399,476 |.. ....400,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 13,078,417 13,865,000
2509999997. Total - Bonds - Part 3 17,121,423 18,345,637
2509999998. Total - Bonds - Part 5 994,780 1,000,000
2509999999. Total - Bonds 18,116,203 19,345,637 88, 141
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Paid for Accrued

CUSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 18,116,203 XXX 88, 141
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36180M-2R-7 .. | GINNIE MAE 11 POOL .... ..12/01/2023 . | PAYDOWN ... 35,350 |.. . (222)]... ...(222) ... ...36,129 |.... ..03/01/2043 .
36202E-RS-0 .. | GINNIE MAE |1 POOL . ..12/01/2023 . [ PAYDOWN . ..1,877 L1011 ..03/01/2038 .
36205B-4L-3 .. | GINNIE MAE | POOL ..12/01/2023 . [ PAYDOWN . ..01/01/2030 .
36209D-B2-9 ...| GINNIE MAE | POOL ..12/01/2023 . [ PAYDOWN . ..08/01/2028 .
36209U-PA-8 .. | GINNIE MAE | POOL ... ..12/01/2023 . | PAYDOWN ... ..08/01/2028 .
36200W-4J-8 .. | GINNIE MAE | POOL ... ..12/01/2023 . | PAYDOWN ... ..08/01/2028 .
36211C-QY-1 .. | GINNIE MAE | POOL ... ..12/01/2023 . | PAYDOWN ... ..05/01/2029 .
36225A-NY-2 ...| GINNIE MAE | POOL . ..12/01/2023 . | PAYDOWN ... ..08/01/2024 .
3622AC-JJ-0 ...| GINNIE MAE 11 POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2053 .
362908-2C-8 .. | GINNIE MAE | POOL ..12/01/2023 . | PAYDOWN ... ..06/01/2024 .
38376G-5S-5 .. | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... |....... ..02/01/2023 . | PAYDOWN ... ...60.289 ..02/01/2044 .
38378B-AN-9 .. | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... |....... ..12/01/2023 . | PAYDOWN ... ..201,643 |.... ..09/01/2052 .
912828-UN-8 .. |UNITED STATES TREASURY NOTE/BOND . ..02/15/2023 . MATURITV . 800,000 |. ..02/15/2023 .
91282C-DA-6 .. |UNITED STATES TREASURY NOTE/BOND . ..09/30/2023 . | MATURITY ... . ..1,250,000 |. ..09/30/2023 .
91282C-FN-6 .. |UNITED STATES TREASURY NOTE/BOND . ..03/01/2023 . | NOMURA SECURITIES/FI .. .148, ... 150,000 .. 148,753 |.... ..09/30/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 2 510,208 2,512,089 2,510,842 (634) XXX
31283H-HN-8 ...| FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... 109 ..09/01/2030 .
31287Q-ND-9 ...| FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..03/01/2032 .
3128M9-20-3 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..04/01/2044 .
3128M9-XG-2 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..08/01/2043 .
3128MC-UN-3 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..12/01/2025 .
3128ME-4A-6 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..12/01/2031 .
3128ME-6K-2 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..02/01/2032 .
3128MJ-2G-4 .. |FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..08/01/2047 .
3128MJ-UH-1 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..04/01/2044 .
3128MJ-YM-6 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..08/01/2046 .
3128MJ-YT-1 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..09/01/2046 .
3128MJ-29-4 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..06/01/2047 .
3128MJ-ZH-6 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..01/01/2047 .
3128MJ-ZP-8 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..02/01/2047 .
3128MM-WS-8 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..08/01/2032 .
3128P8-C4-1 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . ..09/01/2036 .
31202H-D6-8 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..07/01/2030 .
31202K-7G-6 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..10/01/2040 .
31293R-ME-8 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..06/01/2029 .
312042-NF-8 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..09/01/2040 .
31208U-CF-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..09/01/2031 .
31298W-CR-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ..10/01/2031 .
31307A-EK-4 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . | PAYDOWN . ..01/01/2028 .
3132A5-KA-2 .. | FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . ..09/01/2048 .
3132AD-PF-9 ...| FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . ..11/01/2048 .
3132DN-37-8 ...| FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . ..10/01/2052 .
3132DN-H4-8 ...|FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . ..01/01/2051 .
3132D0-GK-6 .. | FREDDIE MAC POCL .... ..12/01/2023 . | PAYDOWN ... ..05/01/2053 .
3132DV-4H-5 ...|FREDDIE MAC POOL ..12/01/2023 . | PAYDOWN ... ..11/01/2049 .
31326D-H5-4 ...| FREDDIE MAC GOLD POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2041 .
31326K-5A-0 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... .. 11/01/2041 .
31326K-V9-4 .. |FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... .. 11/01/2041 .
31326K-ZN-9 .. |FREDDIE MAC GOLD POOL .....eevvvvvvvvveeieeeieeens [eeeees ..12/01/2023 . | PAYDOWN .. 11/01/2041 .
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31326GL-FM-1 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....9,9%1 .. (249)|... ....(249) ... ....9,051 |.... ..12/01/2041 .
3132J4-GX-1 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . (512) .8,785 |. ..04/01/2036 .
3132J6-US-1 ...| FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . 12,751 |. ..02/01/2043 .
3132L.8-CS-4 ...|FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . 7,376 | ..12/01/2046 .
3132M8-3G-9 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....1,468 |.... ..09/01/2044 .
3132M9-2R-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....3,910 |.... ..10/01/2044 .
3132QW-MS-5 ...| FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ... 4,160 |.... ..03/01/2046 .
3132iD-YQ-1 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... L4739 ..05/01/2046 .
3132G-02-6 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....6,303 |.... ..09/01/2046 .
3132WH-PT-6 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....5,089 |.... ..11/01/2046 .
31335A-0K-7 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... ....5,340 |.... ..01/01/2044 .
31335A-S7-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2023 . | PAYDOWN ... L3282 ... ..09/01/2045 .
31335A-YT-9 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . [ PAYDOWN . .4,225 | ..10/01/2046 .
3133AA-XC-1 .. | FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . . ..10/01/2050 .
3133B9-MK-7 .. | FREDDIE MAC POOL . ..12/01/2023 . [ PAYDOWN . .106,511 ..04/01/2052 .
3133BB-G9-4 .. |FREDDIE MAC POOL ....ceooeeeeeeiiiiieieeeeeeeeee e ..12/01/2023 . | PAYDOWN ... .. 55,836 |.. ..05/01/2052 .
31346Y-XG-3 .. |FREDDIE MAC POOL .....ceoeeeeeeeeeeieeeeeeeeeeeee [ ..12/01/2023 . | PAYDOWN ... ..8,699 |.. ..12/01/2049 .
313615-LF-1 .. |FANNIE MAE POOL ....ooevvviviiiiiiiiiiiiiicceceeeees [ e ..05/01/2023 . | VARIOUS ... ..05/01/2023 .
31365D-UL-7 .. |FANNIE MAE POOL ....eovvvvrvrrririeieeieineeeeeeeens [ eeeees ..06/01/2023 . [ VARIOUS ... ..06/01/2023 .
31369T-N7-7 .. |FANNIE MAE POOL ....oovvvvvviiiiiiiiiiieiccieceeeees [ e ..04/01/2023 . | PAYDOWN ... . [..06/01/2023 .
31371K-Hi-4 .. |FANNIE MAE POOL ....oovvvvrvrriiiniiiieneieeeeeneens [ eeeees ..12/01/2023 . | PAYDOWN ... ..01/01/2032 .
3137A9-6G-6 .. | FREDDIE MAC REMICS ...oevveniiiiiiceen [ e ..06/01/2023 . | PAYDOWN ... ..12/01/2039 .
313808-5J-8 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..12/01/2028 .
31386T-FU-4 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..04/01/2031 .
3138AW-RQ-8 .. | FANNIE MAE POOL .. ..12/01/2023 . | PAYDOWN . .. 11/01/2041 .
3138E7-TV-6 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..02/01/2027 .
3138EJ-3Y-2 .. | FANNIE MAE POOL .. ..12/01/2023 . | PAYDOWN . ..11/01/2042 .
3138EK-QD-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..06/01/2042 .
3138EN-4H-9 ...|FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..08/01/2044 .
3138ER-7D-6 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..02/01/2046 .
3138ER-J7-6 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..10/01/2046 .
3138ER-NP-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... 181..10/01/2046 .
3138ET-YK-6 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2046 .
3138M5-EA-3 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..08/01/2042 .
3138M5-LP-2 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..08/01/2042 .
3138MP-YV-1 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..12/01/2042 .
313816-SU-1 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..04/01/2043 .
3138lI9-HL-7 .. |FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..08/01/2043 .
3138IB-AR-6 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..02/01/2044 .
3138IB-GU-3 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..03/01/2044 .
3138IB-UK-9 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..05/01/2044 .
3138IIE-6G-9 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..07/01/2045 .
3138IE-EV-7 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..03/01/2045 .
3138IIE-KB-4 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2045 .
3138IE-ZJ-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..06/01/2045 .
3138IIF-B6-2 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..07/01/2045 .
3138IIF-GE-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..08/01/2045 .
3138I1J-3C-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..03/01/2032 .
3138lIJ-PC-6 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..12/01/2046 .
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3138lIJ-QE-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ....10,028 |... .. 10,241 |.. L (213)]... .. (213))... ...10,028 |.... ..12/01/2036 .
3138IK-4X-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . . 17,085 17,034 17,085 |. ..06/01/2032 .
3138X4-V9-8 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . 3,487 ..3,710 .3,487 | ..08/01/2043 .
3138Y6-35-1 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..3,135 2,92 |. ..01/01/2042 .
3138YH-KG-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..10/01/2030 .
31390E-SX-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..05/01/2032 .
31403C-6L-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..02/01/2036 .
31403C-6U-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..01/01/2036 .
31408J-DS-7 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..01/01/2036 .
31400W-D9-9 ...| FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2036 .
3140E0-EJ-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..11/01/2045 .
3140EV-JC-2 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..02/01/2046 .
3140FM-BD-7 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..11/01/2036 .
3140FM-DF-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..12/01/2046 .
3140GQ-4C-7 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..08/01/2047 .
3140GS-KW-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..08/01/2047 .
3140GS-PD-8 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..09/01/2047 .
3140GU-MA-2 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... .. 11/01/2047 .
3140J7-UL-7 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... .. 11/01/2047 .
3140J8-HC-0 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..04/01/2048 .
3140J9-EB-3 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..10/01/2048 .
3140JX-RN-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..10/01/2049 .
3140K3-BL-5 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..01/01/2050 .
3140K3-BN-1 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..01/01/2050 .
3140KL-JF-0 .. | FANNIE MAE POOL .. ..12/01/2023 . | PAYDOWN . ..08/01/2050 .
3140KL-JH-6 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..08/01/2050 .
3140Q8-3U-7 .. | FANNIE MAE POOL .. ..12/01/2023 . | PAYDOWN . ..05/01/2048 .
314008-K8-7 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . K ..02/01/2048 .
3140QK-YZ-5 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ...69,044 |.... ..06/01/2051 .
31400P-K8-9 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ...70,685 |.... ..06/01/2052 .
3140Q0-PB-5 ...| FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ...49,608 |.... ..10/01/2082 .
314008-A4-3 ...|FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... L 17,244 . ..05/01/2053 .
3140Q8-0C-8 ...|FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ... 14,226 |.... ..07/01/2083 .
3140X9-P8-2 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ... 45,327 |.... ..01/01/2051 .
3140XD-GS-9 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..118,409 |. ..08/01/2036 .
3140XG-UA-5 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..03/01/2052 .
3140XJ-NJ-8 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..04/01/2052 .
31410X-ZR-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..01/01/2037 .
31416X-QU-7 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..02/01/2041 .
314170-TR-4 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..11/01/2042 .
31417E-CG-4 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..12/01/2042 .
31417E-ZK-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..02/01/2043 .
31417G-5A-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..07/01/2043 .
31418C-4G-6 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..11/01/2048 .
31418C-EE-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..12/01/2036 .
31418C-FD-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..01/01/2047 .
31418C-ND-2 ...| FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..08/01/2047 .
31418C-0B-3 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..10/01/2047 .
31418C-U8-5 .. |FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... ..03/01/2048 .
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31418D-25-0 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... .. 73,571 |.. 6,168 [ [ 6,168 |... ... 79,739 |.... ..07/01/2036 .
31418D-YC-0 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..19,663 . 19,663 ..04/01/2051 .
31418D-YX-4 .. | FANNIE MAE POOL .. ..12/01/2023 . [ PAYDOWN . ..05/01/2051 .
31419F-FW-1 .. | FANNIE MAE POOL ..12/01/2023 . | PAYDOWN ... .. 4, ..11/01/2040 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,841,444 1,841,444 1,830,027 1, 755 597 XXX
009158-AT-3 .. | AIR PRODUCTS AND CHEMICALS INC .....oovvvvvveenn|vrrens ..02/03/2023 . | MATURITY ... 230,000 .... 229,064 .229,991 |.. ..02/03/2023 .
032654-AZ-8 .. | ANALOG DEVICES INC .... ..09/20/2023 . | EXCHANGE OFFER . .250,000 .. . 249,810 |.. . 249,915 ..06/15/2027 .
05348E-AR-0 .. | AVALONBAY COMMUNITIES INC .... ..03/15/2023 . | MATURITY ... . 175,000 |.. . 173,635 |.. . 174,969 ..03/15/2023 .
06406F-AD-5 .. | BANK OF NEW YORK MELLON CORP/THE .............|.eeeees ..08/16/2023 . |MATLRITY ... .. 125,000 .. 124,783 ..08/16/2023 .
10569D-AA-1 .. | BRAVO RESIDENTIAL FUNDING TRUST 2023-NQM ....[....... ..12/01/2023 . | PAYDOWN ... ..09/01/2063 .
17330C-AR-9 .. | CITIGROUP MORTGAGE LOAN TRUST 2022-J1 ....... |....... ..12/01/2023 .| PAYDOIN ... ..02/01/2052 .
205887-CB~6 .. | CONAGRA BRANDS INC ......covvvviviiiiiiiiiiiiiennns [ oo ..06/13/2023 . [CITIGROUP GLOBAL MKT .. . . ..11/01/2025 .
22535M-AE-9 ...| CREDIT ACCEPTANCE AUTO LOAN TRUST 2020-2 ....[|.......[.. 10/15/2023 . .... 750,000 .... 763,564 ... (3,471) ... ..11/15/2029 .
24422E-UM-9 ...| JOHN DEERE CAPITAL CORP ..10/12/2023 . ... 200,000 .... 200,249 ..(42))... . 200,000 |.... ..10/12/2023 .
25470D-AL-3 .. | DISCOVERY COMMUNICATIONS LLC ...evvvvvvvvnnnnens | nnnnns ..07/14/2023 . |MERRILL LYNCH PIERCE .. ....400,000 ....400,054 ..400,024 |.... ...(6,064)|... ..03/11/2026 .
30303M-8D-7 .. |META PLATFORMS INC .... ..01/03/2023 . | EXCHANGE OFFER . ... 675,000 ....674,831 ..674,841 |.... ..08/15/2032 .
36168H-AA-2 .. | GCAT 2021-NQu4 TRUST .. ..12/01/2023 . | PAYDOWN ... . 118,375 .. . 118,375 |.. ..118,375 |. ..08/01/2066 .
42824C-BG-3 ...|HEWLETT PACKARD ENTERPRISE CO . ..10/02/2023 . | MATURITY . 500,000 |. ..10/02/2023 .
46654A-AC-3 .. | JP MORGAN MORTGAGE TRUST 2021-10 . ..12/01/2023 . [ PAYDOWN . 15,530 |. ..12/01/2051 .
46655D-AB-8 .. | JP MORGAN MORTGAGE TRUST 2022-2 .........eeeuwn [veeeen |on 12/01/2023 . | PAYDOIN .... ....6,53 |.... ..08/01/2052 .
55283A-AA-7 .. | MCA FUND HOLDING LLC ..11/01/2023 . | PAYDOWN ... ... 111,840 ... 111,840 . 111,840 |.... ..11/01/2035 .
594918-B0-6 .. | MICROSOFT CORP ..08/08/2023 . | MATURITY ... ... 450,000 .... 448,655 ..08/08/2023 .
61744Y-AG-3 .. | MORGAN STANLEY ... ..05/08/2023 . ....400,000 ....400,000 ..05/08/2024 .
84610i-AB-1 .. | LIFESTORAGE LP/CA ..07/25/2023 . | EXCHANGE OFFER . .. 335,000 ... 333,147 ..07/01/2026 .
872480-AA-6 .. | TIF FUNDING 11 LLC .evvviviiiiiieiciiiiieeecenas | s ..12/20/2023 .| PAYDOIN ... ..08/20/2045 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE VIII LLC .. R I ..12/20/2023 . | PAYDOWN ... ..09/20/2045 .
90931L-AA-6 .. |UNITED AIRLINES 2016-1 CLASS AA PASS THR ... |....... ..07/07/2023 .| SINKING PAYMENT .. ..07/07/2028 .
918286-AA-3 .. | VSE 2018-A VOI MORTGAGE LLC ... ..12/20/2023 . | PAYDOWN ... , .. .12, .. 12,979 |. ..02/20/2036 .
89114Q-C4-8 .. | TORONTO-DOMINION BANK/THE . ..07/19/2023 . | MATURITY ... .500,000 .. .499 320 |.. . 500,000 |. o | ..07/19/2023 .
00928Q-AT-8 .. | AIRCASTLE LTD ..... ..06/12/2023 . | GOLDMAN SACHS & CO .500,000 .. .484,150 |.. . 486,528 . 488,706 |. .(4,231)]. ..08/11/2025 .
251526-CM-9 .| DEUTSCHE BANK AG/NEW YORK NY ... eeee. |- 11708/2023 . [MATURITY . 590,000 |.. 590,000 |.. 590,000 ..590,000 |- o ..11/08/2023 .
63254A-AY-4 .. | NATIONAL AUSTRALIA BANK LTD/NEW YORK . D. ..04/12/2023 . | MATURITY . .... 500,000 .... 494,285 . 499,589 |.. . 500,000 |.... I ..04/12/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffllated) 7 410,439 7,439,853 7,445,785 7,426,759 (4 903) (4 903) 7,427,382 (16,943) (16,943) 192,817 XXX
2509999997. Total - Bonds - Part 4 11,762,091 11,793,386 11,816,333 11,692,626 (2,100); (2,100) 11,779,668 (17,577) (17,577) 239,319 XXX
2509999998. Total - Bonds - Part 5 1,015,120 1,000,000 994,780 (25) (25) 994,755 20,365 20,365 19,779 XXX
2509999999. Total - Bonds 12,777,211 12,793,386 12,811,113 11,692,626 (2,125) (2,125) 12,774,423 2,788 2,788 259,098 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 12,777,211 XXX 12,811,113 11,692,626 (2,125) (2,125) 12,774,423 2,788 2,788 259,098 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) | Accretion |Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
911312-CA-2 .. |UNITED PARCEL SERVICE INC ......cccvevviiee |unnnnns ..02/23/2023 . | BARCLAYS CAPITAL FIX ......ceeuns ..07/14/2023 .| MERRILL LYNCH PIERCE .... |...cccunns 1,000,000 |.......... 994,780 |....... 1,015,120 [............ 994,785 [.uvvunniiiniiiiinn |oveeeiieienns (25)]seevvmnnnenieiinnnn foviiiiiiiinnnns [ O FPPPPUUUUUUUUUUPPR RTTTTTRTIN 20,365 |....ceeennn 20,365 |........... 19,779 [
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,000,000 994,780 1,015,120 994,755 (25) (25) 20,365 20,365 19,779
2509999998. Total - Bonds 1,000,000 994,780 1,015,120 994,755 (25), (25) 20,365 20,365 19,779
4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

994,780 1,015,120 994,755

6009999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
BANK OF NEW YORK ...eeeieiieiiiiiiiieciiiceeiieene KOMEL .eeiiiiiiiieeiiccieceiceniicenieeeee | veeeiies o 0.000 J+euerieeireeeireeiiiennreenie feeireesie e e e s e esireenne [esree e e e 9,597 |..
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 9,597
0299998 Deposits in ... depositories which 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 9,597
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

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

1. January.... 3,519 4. 7. JUlye e 6,381 10.  October.
2. February...|. 506,103 5. , 8. August.......|iiis 8,969 11.  November...
3. March 21,797 6. June 6,381 9. September 6,381 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
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

. |BNV MELLON CASH RESERVE USD .....eevvvvveeeiiiiiiiiiieiiiiiiiieeeiiiiiee

| | 12/21/2023 ........ | 0.000 [oovwenen. 1273172028 v e 1,503,439

8109999999.

Subtotal - Sweep Accounts

1,503,439

31846V-41-9 .......
94975H-29-6 .......

FIRST AM TREAS OBLI-INS INV et

B 12/31/2022
........... 12/31/2022

100,000 |..

8209999999.

100,002

8609999999

- Total Cash Equivalents

1,603,441

Line

w
o

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE REPUBLIC-FRANKLIN INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits

For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

© N oA DN

Delaware

District of Columbia
Florida
Georgia ...

Hawaii

Kentucky
Louisiana

Maryland

Massachusetts ...
Michigan

Minnesota

Mississippi

Missouri

Montana

Nebraska

Nevada

New Hampshire ........ccccceevveennnn
New Jersey ....
New Mexico

New York

Virginia .......
Washington
West Virginia

Wisconsin

Wyoming

American Samoa ............ccceeenee.

U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

513

MA RSD BY GEN LAWS CH 152 SEC 61 & 62 ...

154,105 |...

. 144,504

PLEDGED WITH THE STATE OF OHIO FOR THE
BENEFIT OF ALL POLICYHOLDERS

VA RSD BY INS CODE SEC 1314 & 1315

............ 1,679,571

............ 1,681,032

.220,883 |...

.207,122

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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