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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 2,856,962 |............. 3.507 |........ 2,856,962 ..o e 2,856,962 |............ 3.507
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 1,255,129 [ 1541 [, 1,255,130 |oovoeeieeees [ 1,255,130
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 2,969,480 |............. 3.646 |......... 2,969,479 .o [ 2,969,479
1.05 U.S. special revenue and special assessment obligations, etc. non-
FoTUE=T =11 (=YY [OOSR TUUPESRRRTTTRRTT! RO 26,559,477 |........... 32.607 |....... 26,559,472 | ..o [ 26,559,472 |........... 32.607
1.06 Industrial and MISCEIANEOUS ............cccoveveveierereeeeeeeeeeeieieee e e 33,084,756 |............ 40.618 |........ 33,084,760 |- e 33,084,760 |........... 40.618
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevveeevevereeeees oo 510,874 |............. 0.627 |.....c...... 510,874 | o 510,874 |............. 0.627
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred STOCKS .........cccviiiieieiiieieteeceeeee e veseseses e e 510,874 |............. 0.627 |....oc.c.... 510,874 | [ 510,874 |............. 0.627
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) .............ccccoeeevvienrcs oo 119,436 |............ 0.147 ... 119,436 |- [ 119,436 |............. 0.147
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNAS ...ttt ens e ns s 5,772,125 |............. 7.086 |......... 5,772,125 | [ 5,772,125 |............. 7.086
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNAS ...........cccevevieieeereieiiieeeeieieeeee e e 3,903,360 |............. 4.792 |......... 3,903,360 |- oo 3,903,360 |............. 4.792
3.09 Total COMMON STOCKS ........cocvevevieieiieieieieteteeeeeeee ettt s 9,794,921 |........... 12.025 |........ 9,794,921 oo [ 9,794,921 |.......... 12.025
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........ccceeueveiriieieieieieiseeiee e s 944,302 |............. 1.159 | 944,302 |.eoveveeeeeiens [ 944,302 |............. 1.159
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total real @SEALE ......ooeureeeeeeeicciceeeeerie e e 944,302 |....ocennne 1.159 | 944,302 |- [ 944,302 |....oceeee 1.159
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo (5,032,038)|............ (6.178)|........ (5,032,038)....c.cveerrrieinis [rereene (5,032,038)|........... (6.178)
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 7,466,832 |............. 9.167 |......... 7,466,832 |....coveceeics [ 7,466,832 |............ 9.167
6.03 Short-term investments (Schedule DA) ...........cccoooveveieveveveeeeeeeeeeeeeee e 744678 |............. 0.914 |............. TA4.679 [ [ 744,679 |............ 0.914
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 3,179,472 |.............. 3.903 |........ 379,473 oo o 3,179,473 |............. 3.903
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000
9. Other invested assets (Schedule BA) ...........ccccceveieveveveeveeeeeeeeeeeeeeeveens oo 290, 704 [ 0.365
10.  ReCeivables fOr SECUMMES ...........ceuririiiuiieieieii et s [ 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 81,453,077 100.000 81,453,077 81,453,077 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAT ..........c.cceuruiiiiiririeietetetesetet sttt ettt st st s s e sebetesesese s sessssebesesesese e se s e se s et esesese e se s esesesesesenenses <oessanseeeeeeenanans 956,540
Cost of acquired:

2.1 Actual cost at time of acqUISItioN (Part 2, COIUMN B) .........oiiiiiiiiii ettt bbb bbbttt beaR e e aeereereetesteeteeaeesesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.c.oiiiiiieieeeeeecc ettt eseae seesesebebeeene e e nees 56,053 ..o 56,053
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........cuiueiiieieeceeteeeeeeeeceete et eeesscaeae s et eees st eaetesesessssesesesesenssssaesesasensssssesesesensssssesesesessnsnsesasasensnsssesesasnns febesesesasssessesananas (1,497)
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other than temporary impairment recognized:

A B e = S =T TR o 10 o e OO N

7.2 TOtals, Part 3, COIUMN T0 ...ttt b bbb bt bbb b e e b e oo b e e b oo b e h e h bt e b eh e e e b e se b e e e ke S04 E SR e SR e R e e E e R e e b e b et e b et e b e s Seabeseateseees et
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .ttt ettt ettt bbbt b s ee b0 £ eE e E b £ b £t s bbb ettt bbbt ensns et et s esensnanasa 66,564

8.2 TOtalS, PArt 3, COIUMN O ....oviiiieeceee ettt ettt s e e s e teteses e seaetesesesnsseetesesen s sss et seseeensseesesesesnsssetesesessnssaesasasessnana ststEebeb et nenesee et en e e s 230 e 66,794
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ..........ccsruerereriririnisieieietetesesetsssessstesetesesese s st ssssesesesesese e st ssssesesesecsesssseeeeseenenens 944,302
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE T0) ........cciuiiriiiriiieietetetiit sttt st s s s st sesesesssessesesesesesese s sseseseseseseseseasssssesesesesan oesesesessannisananas 944,302

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i i e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 310,000
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
FaXeTe (U= o) e =TotoTU o | OO
Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ..ottt eee et e et eeae e a et en s ee e e ens e en e e ensesenseeenseeensesees et ensesensesensesenseeensesansesansa st bt b s b ss b (12,296)

LR e = Ty T ) [F T4 Vo T IO OSSO (12,296)
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o 4=Ta a1 4 g T=T o le =T o] (=Y or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (LiNEs 1+2+3+4+5+6-T-849-T0) .......ccccviririririiieieteteriiise sttt sttt se st esebesesesesesees 2eesessesesseseasanans 297,704
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiiiiiiiiiiieteieiietsisistete ettt sttt s se et esese e e sessesesebesese e e ss e s s esesesesene s feseseassaseneeseenean 297,704

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 80,038,516
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cc.iuiiiiiiiiieieeteteet ettt etee st eseetese st ese st eae st ete et ete s et ess et ess et esesaesesseseesebe s et essebess st essssessssesessesessabens seseeesenesennane 8,410,661
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 104,815

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 9,221

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt h bbb e bbbt h e e be b e be s Se8easeb et e b e b s b e e b e s s s

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen .. 1,135,560

4.4, Part 4, COIUMN T Lottt ettt bbb bt E b £ o b b £ o bR 8 £ e R E £ eE bbbt et b ettt e e en et en s 151,641 1,296,422
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiuiieeeeeeeceete e eeeeceete e eeeescaete e s eeeessaetetesesessssetesssesensssseetesesessssesesesesessnsseesesessnsnsssesesassssnsssesasasas esesesesessacseaeses 323,307

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 12,631,406
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 510,716
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

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

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 77,031,599
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 77,031,599
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 2,856,962 |..cocverninne 2,595,029 |...ocoiveiinne 2,900,288 |....cocvevevennne 2,772,890
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 2,856,962 2,595,029 2,900,288 2,772,890
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,255,129 1,087,145 1,376,770 1,244,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,969,480 2,946,241 3,346,352 2,845,000
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 26,559,477 24,045,852 27,527,844 26,206,446
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 28,254,962 |................. 26,638,306 |................. 28,461,805 |...cococuveee. 27,899,810
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ..o 581,869 ..o 530,969 |...cccovevrrnnne. 591,541 [ 575,000
Loans, Unaffiliated Certificates of 10._ Other Countries 4,247,925 3,916,808 4,382,965 4,060,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 33,084,756 31,086,083 33,436,311 32,534,810
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 66,725,804 61,760,350 68,587,565 65,603, 146
PREFERRED STOCKS 14.  United States .......cccoeeevvevncvncenirneneeec e 510,874 .o 467,083 |.ooeieee 515,734
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 510,874 467,083 515,734
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 510,874 467,083 515,734
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o 9,794,921 |.. 9,794,921 |. ..3,469,915
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 9,794,921 9,794,921 3,469,915
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 9,794,921 9,794,921 3,469,915
26. Total Stocks 10,305,795 10,262,004 3,985,649
27. Total Bonds and Stocks 77,031,599 72,022,354 72,573,214

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 514,028 |............... 1,097,943 |............... 1,161,310 [ 412,979 [ 159,638 | XXX e e 3,345,898 | 5.0 oo 3,139,046 |......cocvcvereee 4.4 .. 3,345,898

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

514,028

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3 NAIC 3 ..

BANAICA ..o
BBENAICS .o
BBNAICE ..o

3.7 Totals

.................. 345,216

.............. 1,255,129

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

............... 1,255,130

345,216

263,914

150,571

1,255,129

1,028,912

1,255,130

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

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

.................. 358,035

.............. 2,065,961

.................. 545,483

............... 2,969,479

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

............... 2,969,479

358,035

2,065,961

545,483

2,969,479

4,576,717

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

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

............... 2,823,979

8,067,296

8,420,107

5,165,348

............... 2,082,742

26,559,472

28,406,027

2,823,979

8,067,296

8,420,107

5,165,348

2,082,742

26,559,472

28,406,027

26,559,472
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

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

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

5 6 7
No Maturity
Date

4
Over 10 Years
Through 20 Years

Over 5 Years

Through 10 Years Over 20 Years Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

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

.............. 1,155,508

.1,226,998 |...

............. 10,365,507

............... 1,075,336

..... 6,753,987 |...

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

.............. 5,966,402 |...............1,079,970 |..............2,515,477
.. 1,100,204 |.. 495,030 |...

............. 23,162,845

....9,058,928 |....

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 5,196,856 |............. 21,860,621 |............. 16,243,873 |............... 7,153,725 | 4,757,857
122 NAIC 2 ... ) e 1,226,998 |.............. 6,753,987 |.... ....1,449,387 ..1,100,204 |.. 495,030 |...

12.3 NAIC 3 ) e e 1,075,336 oo 92,975 oo o

124 NAICH ..o (D) e 03,030 [oi s e o [

125 NAICS oo (D) e [ e [ [

126 NAIC6 ... N

12.7 TOtalS .o 487,484 |............. 29,689,944 |............. 17,786,235 |.............. 8,253,929 |.............. 5,252,887 470, . ,328,715 | 4,141,764

12.8 Line 12.7 as a % of Col. 7 9.6 44.0 26.4 12.2 7.8 . 93.9 6.1
13. Total Bonds Prior Year

13 ANAIC T e 6,349,302 |............ 22,312,912 |............ 19,580,616 |............... 7,166,823 |............... 4,903,894 |..oovoeieeeeeeeeeies oo X% e e XX o 60,313,547 [ 843 | 59,647,094 |.................. 666,453

132 NAIC 2 et 223,942 |............. 6,014,691 |............ 1,733,317 | 381,106 |.......c.c........ 705,872 oo oot XX e et XK e 9,058,928 | 12,7 [ 7,344,864 |.............. 1,714,064

13.3NAIC 3 e 1,752,472 |....

134 NAIC4 ... 214,025 |... 227,026 |....

135 NAIC S et e

13.6 NAIC6 ...

13.7 TOtAlS ..o e 6,787,269 |............. 30,307,101 |............. 21,313,933 |....cc.cco.e. 7,547,929 |.............. 5,609,766 ..o frrrreeee XX oo XX [ (D) 71,565,998

13.8 Line 13.7 as a % of Col. 9 9.5 42.3 29.8 10.5 7.8 XXX XXX 100.0
14. Total Publicly Traded Bonds
T4 ANAIC T e 5,194,479 |............. 21,853,935 |............ 16,239,060 |............... 7,153,726 |...coceeennne 4,757,857 |...ooveeeevecceens |oereeeeennn 55,199,057 [ 81.8 | 59,647,094

14.2NAIC 2 ... .806,651 |... .3,929,692 |... .. 1,100,204 |................ 495,030 oo froveeiennn 7,590,964 | 118 [ 7,344,864 |....

14.3NAIC 3 ... 875,064 [ [ [ 1,360,134 |....
144 NAIC4 ... TSP U URURTUI FOVURUUPRURURPRPRURUPI AU ... 441,051 |....
BT Y [ Tt O O O A T H S NSRS KSR
T4B NAIC B ..o
14.7 TOtalS .o e 6,064,760 |............. 26,258,691 |.............17,498 447 |............... 8,253,930 |...cvcvvene 5,252,887 oo oo 63,328,715 [ 9809 | 68,793,143
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 9.6 | A5 [ 278 o 13,0 [ 8.3 [ e 10020 [ XK e D,0,0,
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.0 38.9 25.9 12.2 7.8 93.9 XXX XXX XXX 93.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2y O T | 0,086 | 813 [ (D) e e el 18870 | 0L0 | 666,453 |.....cveveeree 0.9 | XXX [ 13,875

15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC S ...

15.6 NAIC 6 ...

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

392838 |0 | XXX 693,247

Section 12 0.6 5.1 0.4 0.0 6.1 XXX XXX XXX XXX 6.1
(@) Includes $  oorereeenene 3,323,482 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ . 278,481 current year of bonds with Z designations and $ .......c.cococeerunvee 477,650 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 $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeireinrccnnne 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: NAIC1$ ............... 488,936 ; NAIC2 $ .ooovveene. 255,742 ; NAIC3 $ .o i NAIC4 $ v i NAICS $ e i NAICE $ oo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ...........ccccceveireineeneenneenns oo 488,936 |.....cccooveenee 821,238 [ 559,802 |..ccvvriinne 360,952 |..cooviiinne 152,483 oo XXX [ 2,383,411 FR T TR 2,140,549 0 2,383,411
1.02 Residential Mortgage-Backed Securities ... .25,092 |. ... 10, .. . ..52,027 |... 7,154 |... .. . . .

1.03 Commercial Mortgage-Backed Securities .......... [...ccccocoviiiiiinnn.
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 514,028

N

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

2.05 Totals XXX

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........ccccooeioieiiiiiniiniiciiee e, 345,216 |.oooeieine. 263,914 oo, 150,571 |ovvveiieins 495,428 |...ooieieeieiie e D,0. 0 CHUNIIRY TR 1,255,129 o 1.9 | 1,028,912 [ 14 [ 1,255,130 |ooveviieiieiee (1)
3.02 Residential Mortgage-Backed Securities . . . .
3.03 Commercial Mortgage-Backed Securities .......... [o..oooiiioieiiiiiiies oo e
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 345,216 263,914 150,571 495,428 XXX 1,255,129 1.9 1,028,912 1.4 1,255,130 (1)

80I1S

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

4.01 Issuer Obligations ............cccccooeioiiiiiiiiiiiicicnicciees e 358,085 [...oovenenee 2,065,961 |..cocvvveennnne 545,483 oo e D.9,0, TN RO 2,969,479 |.cooiiiiiee 44 4,576,717 [ooeeciee 6.4 | 2,969,479 |
4.02 Residential Mortgage-Backed Securities ... . . RO

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

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 358,035 2,065,961 545,483 XXX 2,969,479 4.4 4,576,717 6.4 2,969,479

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

5.01 Issuer Obligations ...........cc.cccce.ee. e 1,681,873 | 3,668,330 |.ccoveenen 4,053,998 |......ccoovevneee 696,504 |.....cooveuinns 871,484 10,972,189 oo 16.3 [ 12,211,674

5.02 Residential Mortgage-Backed Securities ... 1,142,105 |. .. 4,398,967 |.. ...4,366,109 |.. . 4,468,844 |... 1,211,258 |.... .15,587,283 |.. 231 . 16,194,352 |...

5.03 Commercial Mortgage-Backed SeCUrities .......... |ooccccoiovviiiiiciiieiis foeeeeiiececceciecieee |eeeieeieeeeeeeeeeeies foeeeeeeeeceeeeeiieie Joeeeieeieiieeeeeiieeiieee feeveeesee XK e foreeeeeeie e e eeeies e

5.04 Other Loan-Backed and Structured Securities ...

............. 10,972,189 ..o
..15,587,284 |.

5.05 Totals 2,823,978 8,067,297 8,420,107 5,165,348 2,082,742 XXX 26,559,472 39.4 28,406,026 39.7 26,559,473 (1)

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccoceeeeeerirereeerieeeeeies [, 2,436,932 |............. 17,347,692 | 6,676,148 |.............. 2,121,091 | 3,010,508 |............ D.0.0 SN 31,592,371 [ooiin 46.8 | 32,511,241 [ 45.4 | 27,464,482 |.............. 4,127,889
6.02 Residential Mortgage-Backed Securities ... [ 9,294 |...ooi 129,753 |ooveeiiie, 95,978 |oiieiene 59,083 o o DL 0,0 S 294,108 oo 0.4 | 300,489 oo, 0.4 | 280,231 |, 13,877
6.03 Commercial Mortgage-Backed Securities .......... |..cccovveeiveeieeceeeees e, 290,444 |.ooeiee 736,638 [.oooeeeeiieiieiieins [ o XXX [ 1,027,082 |oveeeiciiieenne 1.5 [ 1,030,592 [ 1.4 | 1,027,082 |
6.04 Other Loan-Backed and Structured Securities ... 426,941 XXX 426,941 0.6 572,973 0.8 426,941

6.05 Totals 2,446,226 18,194,830 7,508,764 2,180,174 3,010,508 XXX 33,340,502 49.4 34,415,2% 48.1 29,198,736 4,141,766

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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
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 .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 5,310,992 |.......coe 24,167,135 |..coouenee 11,986,002 |................ 3,673,975 ....4,034,475 49,172,579 | 12,9 e XXX [ XXX oo oo 45,044,691 |................ 4,127,888
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 1,176,491 |............... ,599,680 |......cccecnvee 4,513,976 |...coeeens 4,579,954 ....1,218,412 16,088,513 |..ceevveiieiieeen 288 | D.9,0 SN XXX ovvvieiee [ 16,074,638 |.....coceveeenne 13,875
12.03 Commercial Mortgage-Backed Securities ........ ROV RV . RV R D,0. % SRR RN 1,782,446 |.....oovveiiieeen 2.6 | XX oo XX i e 1,782,447

12.04 Other Loan-Backed and Structured Securities . |-

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

.1,286,257

426,941 |.

..426,941

12.09 Totals B FTR 6,487,483 |.............. 29,689,945 |.............. 17,786,235 |....coeeeeee 8,253,929 |......ccocuuee 5,252,887 |..ccovieiiieiiiiiiiieies e 67,470,479 |l 10000 [ XXX [ XXX oo 63,328,717 |.cevvcinene. 4,141,762

12.10 Line 12.09 as a % of Col. 7 9.6 44.0 26.4 12.2 7.8 100.0 XXX XXX XXX 93.9 6.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccoceerrirrennenneines oereeeninens 5,481,571 |..c.ocven... 24,742,906 |.............. 15,013,436 |..ccvvveennne 2,987,729 ....4,243,451 52,469,093 |......ccooveereeennn 783 [ 49,712,077 | 2,757,016

13.02 Residential Mortgage-Backed Securities .......... 6,775 |. .4,724,922 4,560,200 |.. .1,366,314 . 16,732,067 |. . 16,716,232 |.. .

13.03 Commercial Mortgage-Backed Securities ........ . 5,115 |. .1,575,575 1,791,862 |.

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOGNS ..........cccciiiiiiiiiiiiins [ooereiciciciciciciii [oeesieiicsicscsiesesesene [oeeseesieseseesesesesene Jooeseeseseeseesesesesese Joeseseeseseseseseneene Joenenenss XKKiioininns fooenrenenns XX foreeneens XXX i oo

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B FUR 6,787,269 |.....ccoen 30,307,099 |...covevenene 21,313,933 .o 7,547,929 |..coovennnene 5,609,765 |....coovvevereneeinreienene feeeneeiend XXX [ XXX o 71,565,995 |...cveveiiiee 100.0 Joeoveienene 68,793,144 |.....cocennee. 2,772,851

13.10 Line 13.09 as a % of Col. 9 9.5 42.3 29.8 10.5 7.8 100.0 XXX 96.1 3.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 4,890,646 |............... 20,742,568 |.............. 11,703,026 |................ 3,673,975 ....4,034,475 45,044,690 49,712,077 | 6925 [, 45,044,690

14.02 Residential Mortgage-Backed Securities 174,115 ). , .. .4,509, 163 4,579,954 |.. .1,218,412 . . .. 16,074,636 |. 8. . 16,716,232 |. . 16,074,636 |..

14.03 Commercial Mortgage-Backed Securities ........ [ooccoooininininns Jviiiiinn 496,189 [ 1,286,257 .onvveieiiiciieiieiiieie e [ D,0, % SRR TR 1,782,446 |.....ooovveieeiene 2.6 [ 1,791,862 |.oooveeiiciiiiieen 25 | 1,782,446

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s

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

Section 12

257

...426,941

572,973

................... 426,941

................ 6,064,761

......................... 9.6

9.0

....5,252,887

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAT ..........ccceuiiiiieiueieteieeeieae et ssese st ses s sae st s s s s s e se s s s e ssses et s s s ses e s s s s s s sese s s s s sesesesessnsnsesessas [eocecesessen s caciees e 255,314 | 255,314 .o eeeeeeees oo enenes oo

2. Cost Of SHOM-tEIM INVESIMENLS OGUITE .........c.cecvevviecececee e ieeeeeceete et eeeeaseeaete s s s ssaeaetesesessssassesesessssssetesasessssssssesasessssssnsesssasssssesssasasessssesesasassnsnsnsssssasnansnes |oentseseestesennttaseetenanas T47,295 | TAT 295 .o [t [t

3. ACCIUAI OF GISCOUNL ...ttt b s s h bbb E b8 E s b s e e s b E e E e s e b st h bbb s e bt s h b s b s s s bbbt b s [ensnean s T 743 e TTA3 s e et

F S U L1 oo Y 1IN o g I Tt =T EeT =Y (o LT o o T O O O U SOOI

5. TOtal gaIN (I0SS) ON QISPOSAIS ........c.euiuiviiieieeeetetieeseae st esese st s s sessae s s s s ssesese s s s s s e s et sas s e s e s e bbb s s es et et s s s e st e bbb e se s et e bbb eese s s st s e ses et e s s s e sesesesessnns [oeseessssesciceceesenancacees 26,592 |- 26,592 |.eoeececeeeeeeeeeeeeeeeeeeeeees e erenenns [t

6. Deduct consideration reCEIVEA ON QISPOSAIS ............ccocvoviviviieueeeeieieet et etetetetet ettt et eteseteses s se et et et et et esessssss st ss et et esesesssses s as et et esesessssas s esasesesesesssnssesasesesesesesssnans |oeesesesenentaeneeseseteaeaens 284,072 | 284,072 .o et [

A 0= V1o T (Yo g (2= (T 0 e L 4= 241103 IR NS PRPR 8,193 [ 8,193 [ e e

ST ol =1 (o] (=T fo [ W=V (o g Eo oo oMol g E=T o TR g I oToTo) (0= Lo | TUS) C=Yo B oz= Ty YT o IRV Z= (U1 O O O U RPN

9. Deduct current year’s other than temporary impairMeENt FECOGNIZEM ...........oiiiiiiiiiii ittt bttt ettt b e ettt e ebeebeebeebeebesbesteebesbesbeasesseas [esmssmssmntestmstestessessestesaesanstnss [etestessesuessestessestessessestnsannanns [etmstessessestestessnssnstessesanssnssnns [euestessessestessessestestestestnssnntess [euessessestestessense e e e seeneeeeeeeas

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) ........cococveviievererieiiieieieieteteeeeeee ettt teseseae s st sesesess s en s et sesesessassenas [eeereseseieiee s T44,679 | TAA 879 ..o [t [

O O T=To (U Ty (o) e= I g o g F= Yo a T (=To =T 0 o TU g O O P AU UROUS SRR
12.  Statement value at end of current period (Line 10 minus Line 11) 744,679 744,679

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 7,157,311 [ 499,541 [ 6,657,770 oo
2. Cost of cash equivalents aCqUIrd ..............ccocueueueueueeeieieieieieeeeeeeee e freseeeereieeeene 7,517,455 | 50,624 |...ocoooiiiernne 7,466,831 |
3. ACCIUAI OF DISCOUNL ... [orneeeineesine s 5,430 | 5,430 |oeiieieeeeeeenees [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 7,213,146 |.oooiiicine 555,377 |veriinien 6,657,769 [....oovevereirieciereeiie
7. Deduct amortization of PreMIUM ..........ccccoveveviieeeeeeieeeeeseieeeeseeesesesessasaae [oesesenenereseeseieeeeeens 218 | 218 e e
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 7,466,832 [...oeoeeeerceceereces oo 7,466,832 ..o
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 7,466,832 7,466,832

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign

Total Exchange Gross Income
Current Year's Change in Change in Earned Less

Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,

Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Home Office and Parking Lot .........ccccevvvvvvieieienns [eeeeeennns (oY I L oy . 12/28/1993 .. |. 12/31/2006 .. |............. R 7 A R R 944,302 |............. 2,179,000 [...eevvvvnnnnenes 66,564 [......coonniiiiiiiiies e e, (66,564)]...0uueeeeeeiniiiiiiiiins fooeiiiiiiiins 139,446 [...ovvvveenniiniinnnneees

0299999. Property occupied by the reporting entity - Administrative 3,072,077 944,302 2,179,000 66,564 (66,564) 139,446
0399999. Total Property occupied by the reporting entity 3,072,077 944,302 2,179,000 66,564 (66,564) 139,446

0699999 - Totals

3,072,077

944,302

2,179,000

(66,564)

139,446
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

New Roof- Main Building Middle Section .....ccocevvuvevnnviennnns Celina 05/19/2023 ..... Cotterman & Company, INC ....c.vvevuvverunvenunnenns

West Entrance Steps— Concrete & Heat Mat System . |Celina .. ...11/21/2023 ..... H.A. Dorsten General Contractors .

0199999. Acquired by Purchase

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
New Roof - Main Building (West End)
...05/12/2023 .. |Replaced and Disposed ..........ooooeei|oeeeeen 17,278 | | 1,721 (1,497) (1,497)
1,721

(1,497)

0399999 - Totals

17,273 1,727 230

(230) 497

(1,497) (1,497)



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

Schedule B - Part 1 - Mortgage Loans Owned

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

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Celina Apartment Group LLC
................ Celiina Apartment Group LLC .......ccoooeeeviiiiies | onnnnnnn |CelINA wevvvvvievveeeeeeeeeeeeeenennns |oveeeennOHee | Michael A Staudt ..o o | 11/18/2022 e .. 310,000 el 297,704 .l 297,704 e (12,296)] e e feveeeeeeeeieeeees Lo fooveeiiii e .. 15,085
2199999. Joint Venture Interests - Real Estate - Unaffiliated 310,000 297,704 297,704 (12,29) XXX
6099999. Total - Unaffiliated 310,000 207,704 207,704 (12,296) XXX
6199999. Total - Affiliated

6299999

- Totals

297,704

297,704

310,000

(12,296)

1.
Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

P T T Y S




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

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

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FP-8 ..... US TREASURY .evviiiiiiiinieiccvnineeecvinineeeeeeneens [ S e | s | TA s 139,262 |. 109.3750 |.....cevvnnvnnnns 109,375 |oveeniiiiiinnnn 100,000 |ovvveeneeeennnnn26,200 [oiiiiiiiininins Jvvinnnnns [ETIC IV DN PR AR RN 5.375 |...... 1.508 ....02/21/2020 ...|....02/15/2031 ...
912810-FP-8 ..... US TREASLRY ... A ... 55,705 |. 109.3750 |... ...40,000 |.. e (1,388) | e s 5.375 |...... 1.508 ....02/21/2020 ...|....02/15/2031 ...
912810-0A-9 ..... US TREASLRY ... A .. 369,612 |...94.8280 |... R 1877 PR AR RN 3.500 |...... 2.662 ...08/19/2019 ...|....02/15/2039 ...
912810-SJ-8 ..... US TREASLRY ... A .. 152,777 |...70.1250 |... 152,483 o e (T e e e 2.250 |...... 2.190 ....09/23/2019 ...|....08/15/2049 ...
912828-4N-7 ... US TREASLRY ... A .. 124,570 |...95.9380 |... 124,800 | e 8B e e 2.875 |...... 2.958 ....06/05/2018 ...|....05/15/2028 ...
912828-5M-8 ..... US TREASLRY ... A .. 205,568 |...96.6560 |... 193,313 |.... 1000202,955 |eeenieeeeeeins feeeeeeeei (596) | e e 3125 |...... 2.840 ....01/24/2019 ...|....11/15/2028 ...
912828-68-1 ..... US TREASLRY ... A .. 126,401 |...94.2190 |... 17,773 |.... 125772 s e (140) e e e 2.625 |...... 2.528 ....04/09/2019 ...|....02/15/2029 ...
91282C-FK-2 ..... US TREASLRY ... A .. 489,063 |...98.5310 |... 493,483 s [0 80629 | [ s 3.500 |...... 4.385 ...10/07/2022 ...|....09/15/2025 ...
912820-JJ-1 ... US TREASLRY . e | 1A FE L .. 257,393 |. 105.1560 |... 262,891 |.... ..250, 257,349 s e (B8) | e o 4.500 |...... 4.224 ...12/07/2023 ...|....11/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,920,351 | XXX 1,753,059 1,815,000 1,804,474 XXX XXX XXX XXX
361798-LS-4 ..... G2SF MA3937 3.500 09/20/46 A 14,631 1...94.2390 |...oovvnnveneennnn 13,750 [oennniiinnnnn 14500 [ooiiiiiinin it 14,831 [ o e o e 3.500 |...... 3.510 ....08/07/2018 ...|....09/20/2046 ...
361798-2P-1 ..... G2SF MA4382 3.500 04/20/47 A . 28,068 |...94.5490 |........eeiieeeenn 26,539 |oeeiiiiiieeennnnn 28,070 [ 28,070 e e e e e 3.500 |...... 3.562 ...04/24/2018 ...|....04/20/2047 ...
36179T-AK-1 ..... G2SF MA4510 3.500 06/20/47 .. A . 20,212 |...94.5490 |. .3.500 |......3.480 ...03/07/2018 .. 06/20/2047
36179T-G3-3 ..... G2SF MA4718 3.000 09/20/47 .. A ..34,759 |...91.7520 |. .3.000 |......3.532 ...04/24/2018 .. 09/20/2047
36179T-JY-2 ..... G2SF MA4779 4.000 10/20/47 .. A ..24,392 |...97.4400 |. .4.000 |......3.582 ...03/26/2018 .. 10/20/2047 ...
36179T-NR-2 ..... G2SF MA4900 3.500 12/20/47 A . 20,021 |...94.4880 |... . weerrreeeeeenn 19,891 [0 20,021 [ e e e [t 3.500 |...... 3.443 ...03/13/2018 ...|....12/20/2047 ...
36179T-SF-3 ..... G2SF MAS018 3.000 02/20/48 A ...91.1710 |... 020,998 i 28,082 [ 22,502 e [ e e 3.000 |...... 3.455 ....03/07/2018 ...|....02/20/2048 ...
36179T-V4-4 ..... G2SF MA5135 3.000 04/20/48 A ...91.5150 |... 14186 e 15,502 [ 15,090 | e e [ e 3.000 |...... 3.514 ....05/01/2018 ...|....04/20/2048 ...
36179T-XU-4 ..... G2SF MA5191 3.500 05/20/48 A ...94.5500 |... ...10,819 |.... . R 1T R R NN R RN 3.500 |...... 3.559 ...05/01/2018 ...|....05/20/2048 ...
3622A2-BN-1 ..... GNJP 783645 3.500 07/15/27 B L. A s ...92.6740 |... .. 12,877 ... 13,895 e 14154 | e (90) [ e e 3.500 |...... 1.836 ....10/10/2013 ...|....07/15/2027 ...
36296R-30-8 ... GNSF 699307 6.000 10/15/38 ...evvvvvvvivvnnnninniinnnnnnsfons von | nnnnns 4 | TA i 1,847 1. 102.9730 |...covunniiinnnnnn 1,89 |t IR I . A S P [P RO PPPPPRN FTTTN 6.000 |...... 6.101 ...11/03/2008 ... |....10/15/2038 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 207,624 | XXX 194,832 207,890 207,123 (90) XXX XXX XXX XXX
38378B-0G-7 ..... GN 1227A D SEQ VARI ..eeeeieeie e ‘ ............. ‘4 ......... | TA s 350,000 |...86.9020 |....cceuunnnnnenn 304,157 |evreieeeenn 350,000 [....eeeeennnnnnns 350,000 [.eeeeeeniiieeee eeeemmnieeeeenne e e e 3.487 |...... 3.548 ....02/08/2012 ...|....03/16/2045 ...
38378B-IC-9 ..... GN 1278 C SEQ VAR ...ievvvvnniiiiinnnnnniiiiinnnnnnnnnnnns fone ven | nnnnns 4 | TA i 422,313 ]...85.7450 |....ooiiiiinnnnn 342,981 [ 400,000 [..eevevnnninnnns 405,365 |...oiiiiiiiiiinns forniiiiiinnns (790) fooeeiiiiviininne Jovviniiiiiiiiiinn foenns 2.864 |...... 2.663 ...10/26/2012 ...|....06/16/2052 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 772,313 | XXX 647,138 750,000 755,365 (790) XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 2,900,288 | XXX 2,595,029 2,772,890 2,856,962 (4,806) XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX

70914P-$8-6 ..... COMMONWEALTH OF PENNSYLVANIA ...oeieeiiieeeeeniieees oo vee | s 2 e LADFE s 494,660 |...74.2240 |......ccevnennnns 371,120 |.eevunieeeennnn 500,000 foeeennnnnnneees 495,428 |..oeeniieeeiiies el 251 e e s 2.000 |...... 2.091 ....12/02/2020 ...|....05/01/2039 ...
13063C-R4-4 ..... STATE OF CALIFORNIA .. ... 1.CFE ..|... .. 322,278 |. 103.7510 |... ..259,378 |.... ....263,914 FRN - 0 A D P AR RN 5.000 |...... 1.628 ...06/22/2016 ...|....09/01/2025 ...
246381-LY-1 ..... STATE OF DELAWARE |- TAFE L .. 108,748 |. 101.4050 |... e (2,389) | e s 5.000 |...... 2.426 ....01/02/2018 ...|....07/01/2027 ...
419792-2C-3 ... STATE OF HAWAI'I 1 .. 1.CFE ..|... .. 150,809 |...73.9870 |... 150,571 s e (80) e e e 2.215 |...... 2.176 ....09/09/2020 ...|....08/01/2037 ...
57582R-DM-5 ... THE COMMONIEALTH OF MASSACHUSETTS .. e 2 . .. 1.BFE ..|... .. 300,275 |. 100.1380 |... ....250,000 e (2,382) | e oo 5.000 |...... 5.127 ...07/22/2015 ...|....05/01/2024 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 1,376,770 [ XXX 1,087, 145 1,244,000 1,255,129 (12,721) XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 1,376,770 [ XXX 1,087,145 1,244,000 1,255,129 (12,721) XXX XXX XXX XXX
101547-UU-9 ..... BOULDER VALLEY SCHOOL DISTRICT NO. RE-2 .eeevveneeee o ven | s 2 e L ABFE et 410,190 |. 102.5530 |.................358,936 |...............n350,000 [ooeeeennnnnnnnnns 359,584 |.evveieeeeiniies feeeeeen (6,522) | e 1222225000 ... 3.0M ....04/14/2015 ...|....12/01/2038 ...
164231-KQ-4 ..... CHEROKEE COUNTY SCHOOL SYSTEM . |- 1B FE ... ..200,000 |. 103.2020 |... 0 200,000 |eveiiiiiiiiiens [ e e 005870 |l 6.045 ....06/19/2009 ...|....08/01/2028 ...

349426-FQ-4 ... CITY OF FORT WORTH TEXAS |- 1.CFE ... .. 258,783 |. 101.9220 |... 254,805 |.... 257,382 | e (885) | e [ 4125 | 3.724 ...06/25/2022 ... |....03/01/2042 ...
64966L-58-3 ..... CITY OF NEW YORK .. 1.CFE ..|... 315,143 |. 103.5550 |... ..258,888 |.... 261,823 | e (7,280) | e 22225000 . 1.986 ...02/25/2016 ...|....08/01/2025 ...
76541V-TB-3 ..... CITY OF RICHVOND VIRGINIA . .. 1.BFE .. . 110.4140 |. ...22,083 |. 22,175 |.. .2.291 ... 12/05/2017 .. 03/01/2028
180848-00-9 ..... COUNTY OF CLARK ..... .1.BFE .. . 105.6460 |. ..264,115 |. .267,477 |.. ooee.. 1,955 ....02/16/2016 .. 11/01/2026 ...
181234-54-8 ..... EVERGREEN SCHOOL DISTRICT NO. 114 CLARK ... L 1LAFE ..|.. . 105.9050 |... 264,763 |.... 288,101 e [ (5,618) | [ [ee2224.000 ... 1.519 ...11/09/2020 ...|....12/01/2036 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
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
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
403755-T3-5 ..... GWINNETT COUNTY SCHOOL DISTRICT ..evvvvvenivvivnnnnnensfoe vee | s 2 i LLAFE L 419,430 . 103.0060 |.................360,521 |....oenviinnnn 350,000 [...oeeeevvnnnnnns 361,890 [.ooveieviiiiiins foevinnnnns (7,282) |evvvvveviniiiinnns oo 1022225.000 .o 2.846 ....02/23/2015 ...}|....02/01/2035 ...
517840-60-2 ..... LAS VEGAS VALLEY WATER DISTRICT .... |- 1.CFE ... .. 315,440 |. 103.2950 |... ..250,000 |.. ....260,740 e (7,408) |oeeeeneeeeeeens feeeeeeeeeiiieeeeee |+.22225.000 |...... 1.945 ....02/12/2016 ...|....06/01/2027 ...
54589T-CE-0 ..... LOUDOUN COUNTY VIRGINIA | TAFE L .. 428,691 |. 102.3600 |... ..350,000 |.. ....358,035 e (8,561) | e 22225000 . 2.498 ....11/25/2014 ... |....12/01/2027 ...
815626-G0-3 ..... UNIFIED SCHOOL DISTRICT NO. 259 SEDGIICK .. .. 1.CFE ..|... .. 317,022 |. 104.2170 |... . 300,000 |.. ....305,430 (1 57) e e [ 6.220 o 5.779 ...07/30/2009 ...|....10/01/2028 ...
940859-BA-8 ..... WASHOE COUNTY SCHOOL DISTRICT S eeeeeeeee 1D FE L ... 30,560 |. 106.3080 |... .. 025,000 Jooeevennnnnnnnnn 26,848 | v (648) o foeeenn |1022225.000 ..l 2.261 ...11/20/2017 ... |....10/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| Issuer Obligations 3,346,352 [ XXX 2,946,241 2,845,000 2,969,480 (53,353) XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 3,346,352 [ XXX 2,946,241 2,845,000 2,969,480 (53,353) XXX XXX XXX
040654-WZ-4 ..... ARIZONA STATE TRANSPORTATION BOARD .. 1.BFE ..|... .. 174,954 |. 105.4850 |... . 150,000 |.. ....160,362 e (3,991) | e 2222252000 . 2.185 ....03/19/2020 ...|....07/01/2030 ...
914301-52-5 ..... BOARD OF REGENTS OF THE UNIVERSITY OF HO . .. 1.CFE ..|... .. 290,983 |. 101.3230 |... ....255,517 e (4812) | e |0242.000 2.032 ....01/22/2016 ...|....02/15/2025 ...
155498-LX-4 ..... CENTRAL TEXAS REGIONAL MOBILITY AUTHORIT . .. 1.G FE ..|... .. 251,075 |...97.1350 |... ....250,903 e (110) [ e [ee012242000 ... 4.019 ...06/31/2022 ...|....01/01/2051 ...
167593-A9-3 ..... CHICAGO 0'HARE AIRPORT .. 1.EFE ..|... .. 145,602 |. 100.4010 |... ....145,877 Ln 184 [ e [e0040000 . 4.333 ....06/27/2022 ...|....01/01/2041 ...
249182-LF-1 ..... CITY AND COUNTY OF DENVER . .. 1.EFE ..|... .. 261,325 |. 108.0000 |... ...259,226 o (1,656) [oeeeeeeiieeeeeee Jeeeeeeeeeeeeeies [o2..225.000 ... 4.258 ...09/22/2022 ... |....12/01/2032 ...
04780M-VS-5 ..... CITY OF ATLANTA .. 1.DFE ..|... . 103.7360 |.........oeeeeen03,736 oeeenniiinnnnn 100,000 [oiiiiinnnnnnn 93,254 e oo 387 | e 100242000 . 4.827 ....00/27/2022 ...|....07/01/2036 ...
161036-RV-2 ..... CITY OF CHARLOTTE NORTH CAROLINA ... .. 1.DFE ..|... ...81.8310 |... e (2,008) |oeeeeeiieeeeennes e |+222223.000 ...l 2.126 ....05/11/2021 ...|....07/01/2046 ...
469487-ST-0 ..... CITY OF JACKSONVILLE FLORIDA .. .1.CFE .. . 103.8370 |. ... (349) |. .3.690 ....04/27/2022 .. 10/01/2037
469495-DG-7 . CITY OF JACKSONVILLE FLORIDA .1.DFE .. . 103.5340 |. .2.212 ...01/07/2016 .. 10/01/2027
648797-NF-1 ... CITY OF NEW SMYRNA BEACH .. .1.CFE .. . 100.2200 |. . . ......1.926 ....07/21/2020 .. 10/01/2049 ...
765433-LK-1 ..... CITY OF RICHVOND VIRGINIA . .. 1.CFE ..|... . 100.5100 |... 402,040 |.... . 400,000 |.. 435,829 | e (B AT) | e 11222240000 . 2.435 ...04/14/2020 ...|....01/15/2050 ...
798136-YF-8 ..... CITY OF SAN JOSE .. 1.F FE ..|... ...80.4870 |... 201,218 |.... ..250,000 |.. 251,879 s o (283) | e 100002.960 . 2.885 ....04/07/2021 ...|....03/01/2036 ...
988516-BP-4 ..... CITY OF YUMA MUNICIPAL PROPERTY CORPORAT .. .. 1.DFE ..|... . 103.5010 |... 258,753 |.... ..250,000 |.. 259,74 s feee e (6,806) | [ 12222250000 . 2.384 ....01/06/2016 ...|....07/01/2027 ...
927793-YT-0 ..... COMMONWEALTH TRANSPORTATION BOARD .. .. 1.B FE ..|... . 105.6440 |... 264,110 |.... ..250,000 |.. e 268,787 e foeeee e (7,887) | e 122225.000 . 1.781 ....02/16/2016 ...|....05/15/2026 ...
181000-PB-0 ..... COUNTY OF CLARK .. 1.DFE ..|... . 100.9270 |... 252,318 |.... ..250,000 |.. 258,218 s [ (8,324) | e 12222250000 . 1.629 ....06/09/2016 ...|....07/01/2024 ...
59334D-HX-5 ...... DADE COUNTY FLORIDA ... I .. 1.DFE ..|... . 101.6150 |... ..254,038 |.... ..250,000 |.. 256,117 | oo (8,034) | e 22225000 . 1.732 ...02/16/2016 ...|....10/01/2024 ...
59334D-LT-9 ..... DADE COUNTY FLORIDA ... 2 ... .. 1.DFE ..|... ...99.8410 |... ... 74,881 |.... 75,000 Jeeeenniieeeeennn82,010 [ e (1,129) [ e 2222242000 |- 2.292 ....02/11/2020 ...|....10/01/2044 ...
409328-BR-1 HAMPTON ROADS TRANSPORTATION ACCOUNTABIL .. 2. .. 1.CFE ..|... . 100.9120 |... 302,736 |.... . 300,000 |.. e 281116 | o367 e e 00040000 . 4.500 ...09/06/2022 ...|....07/01/2052 ...
414009-QY-9 . HARRIS COUNTY CULTURAL EDUCATION FACILIT 2 .1.CFE .. ...78.4200 |. ..196,050 |. ..250,000 196,592 |.. . 4.485 ....05/16/2022 .. 10/01/2051
542691-CP-3 ..... [LONG ISLAND POWER AUTHORITY . 2 1FFE .. . 103.4180 |. ..258,545 |. ..250,000 .236,160 |.. .4.619 ....11/03/2022 .. 09/01/2038
544445-XK-0 . LOS ANGELES WORLD AIRPORTS ..... 2 .1.DFE .. . 113.2190 |. ..226,438 |. . 200,000 .230,673 |.. .2.977 ...08/24/2022 .. 05/15/2042
546399-JT-4 ..... [LOUISIANA PUBLIC FACILITIES AUTHORITY -2 .1EFE .. . 101.3420 |. ..135,000 .150,542 |.. (2,308) |. .2.059 ....07/22/2020 .. 04/01/2040 ...
560551-QY-2 . MAINE TURNPIKE AUTHORITY ........ .2 .1.DFE .. . 100.8950 |. . 200,000 195,774 .. L 137 oo 4.245 ....08/24/2022 .. 07/01/2045 ...
57604P-5P-5 ... MASSACHUSETTS CLEAN WATER TRUST B L .. 1.AFE ..|... . 100.0730 |... . 201,000 |.. ...221,213 e (1723) | e 50192 2.999 ...02/24/2012 ...|....08/01/2040 ...
57584X-8K-0 ..... MASSACHUSETTS DEVELOPMENT FINANCE AGENCY ... 2 ... .. 1.DFE ..|... . 108.1570 |... e (1,090) |oeeevniieeeeeens feeeeeeeeiiiiieeeee +.22225.000 ... 2.587 ....12/15/2017 ...|....07/01/2028 ...
591745-X5-8 ..... METROPOL ITAN ATLANTA RAPID TRANSIT AUTHO ... .. 1.CFE ..|... . 106.0220 |... e (2,913) | e 22252000 . 1.933 ....02/18/2016 ...|....07/01/2026 ...
591745-X5-8 ..... METROPOL I TAN ATLANTA RAPID TRANSIT AUTHO . .. 1.CFE ..|... . 106.0220 |... e (4,370) |oeeeeieeeeeees e |222225.000 ... 1.933 ....02/18/2016 ...|....07/01/2026 ...
59261A-DJ-3 ..... METROPOL I TAN TRANSPORTATION AUTHORITY .. 1.G FE ..|... . 103.5620 |... e (7,008) | feeeeeieiiiiienens |22225.000 .l 2.078 ....02/19/2016 ...|....11/15/2025 ...
812670-DP-9 ..... MUSEUM DEVELOPMENT AUTHORITY OF SEATTLE .. 1.AFE ..|... . 100.6780 |... L (4,821) [ e [o222225.000 o 3.074 ...06/27/2014 ...|....04/01/2029 ...
646140-DU-4 ..... NEW JERSEY TURNPIKE AUTHORITY ... . .. 1.EFE .. 837770 | 75,399 90,000 [oiiiiinennnnn90,000 [oainiiiiiies e . .1.880 ....01/22/2021 .. 01/01/2031 ...
64763H-FK-6 ..... NEW ORLEANS AVIATION BOARD ..... 2 1.FFE .. . 100.9880 |. (5,404) |. .2.231 ....07/09/2020 .. 01/01/2040
650009-B4-4 ..... NEW YORK STATE THRUWAY AUTHORITY ... 2 1FFE .. . 100.1330 |. (8,085) | .1.753 ....11/01/2016 .. 01/01/2025
679086-DT-2 ..... OKLAHOMA CAPITOL IMPROVEMENT AUTHORITY . 2 .1.DFE .. . 101.2640 |. (4,831) | .2.673 ...09/25/2014 .. 07/01/2026
79765R-5P-0 . PUBLIC UTILITIES COMMISSION OF THE CITY 2 .1.DFE .. ...85.1600 |. . (1,028) | ......1.841 ....02/09/2021 .. 11/01/2045 ...
76221R-R5-4 ... RHODE |SLAND HOUSING AND MORTGAGE FINANC .. 2 ... .. 1.BFE ..|... . ...74.0670 |... . 400,000 |.. 10800,980 |eeeeieeeeeiies [ (1) e e 0022222350 . 2.335 ....09/01/2021 ...|....10/01/2044 ...
79766D-GB-9 ..... SAN FRANCISCO INTERNATIONAL AIRPORT CORP .. .. 1.EFE ..|... .. 190,161 |. 105.9750 |... . 150,000 |.. 159,954 | e (4120) | e 222252000 . 2.108 ....01/27/2016 ...|....05/01/2026 ...
83786P-CK-4 ..... SOUTH FLORIDA WATER MANAGEMENT DISTRICT ... . L2 .. .. 1.DFE ..|... .. 247,990 |. 103.9890 |... . 200,000 |.. 211,831 | e (40975) | e 12222250000 . 2.374 ...01/13/2016 ...|....10/01/2026 ...
341271-AF-1 ..... STATE BOARD OF ADMINISTRATION FINANCE €0 ...ooovvvvvefons ven]vnnnnns | TR N T.0FE |t 250,000 |...85.4560 |.................213,640 |.........oounnnn 250,000 [.......cceunnnnn L) R U RPN PPPP AN (o120 M 2171 ...09/03/2020 ... |....07/01/2030 ...
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647310-U7-4 ..... STATE OF NEW MEXICO .eevveniiiiininniiiiiniienevceennn foee e e | s LADFE e 304,188 |. 100.9160 250,000 [......cevvnnnnnn283,346 |oovininniiiiiiiis feeeeee e (B,577) | e e 5.000 |...... 2.335 | e [ 6,250 |oeevnniiiinns 12,500 |....08/06/2015 ... |[....07/01/2024 ...
977123-U4-8 ..... STATE OF WISCONSIN .. 1.BFE ..|... ... 24,197 |. 108.6900 |... 020,000 Jeeeernnnieeeeennn 21,658 [ e (48) | e e 5.000 |...... 2.557 ....11/28/2017 ...|....07/01/2029 ...
13068L-VS-1 ..... STATE PUBLIC WORKS BOARD OF THE STATE OF . .. 1.DFE ..|... .. 309,495 |. 103.0490 |... < 000 Yt 1 () R RO (- 1 £< ) AU RO R 5.000 |...... 2.221 ...12/10/2015 ...|....05/01/2025 ...
876448-EP-2 ..... TARRANT REGIONAL WATER DISTRICT .. 1.CFE ..|... .. 152,069 |...68.4680 |... 150,000 [oeeeennneeeeeenn 351,470 [ e (220) [ oo e 2.350 |...... 2.204 ....02/08/2021 ...|....09/01/2041 ...
130320-B3-1 ..... THE CALIFORNIA HEALTH FACILITIES FINANCI .... .. 1.DFE ..|... ...80.1550 |... +.250,000 |oeevvennninnnnnn 198,001 foueniiiiiiiinnes fovvveenenn 1,019 [ [ e 3.000 |...... 4.408 ....06/16/2022 ...|....08/15/2051 ...
15567R-BE-2 ..... THE CENTRAL UTAH WATER CONSERVANCY DISTR . .. 1.BFE ..|... . 109.2690 |... 020,000 Joeeernnieeeeennnn 21,798 [ e (450) [ e e 5.000 |...... 2.521 ....11/30/2017 ...|....10/01/2028 ...
25477G-SG-1 ..... THE DISTRICT OF COLUMBIA .. 1.B FE ..|... . 112.0240 |... . 120,000 |.. 135,074 s e (2,976) | [ e 5.000 |...... 2.239 ....03/19/2020 ...}|....10/01/2028 ...
56682H-DB-2 ..... THE INDUSTRIAL DEVELOPMENT AUTHORITY OF .. 1.DFE ..|... ...76.1560 |... . 500,000 |.. 0522598 oo oo (3,192) e e e 3.000 |...... 2.278 ....12/08/2020 ...|....01/01/2049 ...
709224-NZ-8 . THE PENNSYLVANIA TURNPIKE COMMISSION .... .. 1.F FE .. . 105.1470 |. ..250,000 .264,985 |.. .5.000 |......2.476 ....06/25/2016 .. 06/01/2026
733581-AH-7 ..... THE PORT AUTHORITY OF NEW YORK AND NEW J . .. 1.DFE .. . 100.6630 |. . 200,000 .204,506 |.. .5.859 |[......3.420 ...12/04/2018 .. 12/01/2024
91412H-JT-1 . THE REGENTS OF THE UNIVERSITY OF CALIFOR . .1.CFE .. ...81.3190 |. . . ..275,000 .275,000 |.. .2.047 |......2.068 ....02/24/2021 .. 05/15/2032 ...
594615-HK-5 ... THE STATE BUILDING AUTHORITY . N .. 1.CFE ..|... . ...83.9110 |... 251,733 |.... . 300,000 |.. e 8310,108 e [ (1,851) e s e 3.000 |...... 2.492 ....10/05/2020 ...|....10/15/2045 ...
917567-AR-0 ..... UTAH TRANSIT AUTHORITY (UTA) ..iivvvvvennniniinnnnnnnns foee ven | nnnnns 2 iiiiinnns LACFE i 394,017 [. 103.3810 [.....eevvvvnnnnns 335,988 [....cvuuuniinnns 325,000 f....ooeiinnnnnnns 336,063 [....ooveveniininee fovveennnen (7,360) |ouenniiiiiiininnns i ovnens 5.000 |...... 2.651 ...04/28/2015 ...|....06/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 11,940,307 | XXX 10,314,786 10,731,000 10,972,189 (151,007) XXX XXX XXX XXX
31204N-82-6 ... FGCI E04137 2.500 11/01/27 LA ...94.8510 |... ... 35,737 |.... ...37,677 |.. .38, R . . PP RN 2.500 |...... 1.625 ...12/04/2012 ...|....11/01/2027 ...
3128\F-KV-9 ..... FGCl G16408 2.500 01/01/33 LA 1..94.5500 |..eoeinnieeeeennn 27,591 | 29,181 2878 s e 8 e e e 2.500 |...... 3.038 ...04/11/2018 ...|....01/01/2033 ...
3128\-KR-3 ..... FGCI G18303 4.500 03/01/24 .. LA 1..97.2930 |.oeiiiiiiiiiiinnn 85 [ 88 B8 e e [ [ e 4.500 |...... 4.381 ....06/24/2009 ...|....03/01/2024 ...
3128\M-XF-5 ..... FGCI G18677 3.000 02/01/33 .. LA 1..95.2920 |.oeeeiniieeeeenn 17,885 [ 18,769 [l 180769 s e e e e 3.000 |...... 3.045 ...02/12/2018 ...|....02/01/2033 ...
31307V-J2-3 ..... FGCI J38381 3.000 01/01/33 LA ...95.2890 |.....eviieeennnnn 15,330 fouinniiiiinnnnn 16,088 [oiiiiiiie it 16,026 |oneeciiis e e [ e 3.000 |...... 3.167 ...03/06/2018 ...|....01/01/2033 ...
31297F-D-6 ..... FGLMC A27460 6.000 10/01/34 ... LA L 103.0690 |eevveneeeeeenns 1,715 | 1,664 o 10898 | e (B) e e e 6.000 |...... 5.421 ....12/31/2005 ...|....10/01/2034 ...
3128K2-C7-2 ..... FGLMC A41894 5.000 01/01/36 . LA L 102.1960 |.ooevvviiieennn 2,790 [ 2,730 i 2,858 | e e [ e 5.000 |...... 5.717 ....01/31/2006 ...|....01/01/2036 ...
3128K5-1P-3 ..... FGLMC A45154 6.000 05/01/35 . LA . 105.4980 |.oeevvnniieeeennnn 2,002 |eeeeceei e 1,983 e h 2,017 | e (2) s e e 6.000 |...... 5.668 ....07/06/2005 ...|....05/01/2035 ...
3132XC-R7-2 ... FGLMC G67710 3.500 03/01/48 ... LA L..93.3720 |.ooiiiiineennn 58,425 | 62,572 [ BTLO76 | e [ [ | 3.500 |...... 3.720 ....09/12/2018 ...|....03/01/2048 ...
313266-CG-8 ..... FGLMC Q02771 4.000 08/01/41 . 1.A .. ...97.4500 |. .4.000 |...... 3.404 ....08/31/2011 .. 08/01/2041
3132XT-6L-7 ..... FGLMC Q51774 3.500 10/01/47 . 1.4 .. ...93.0180 |. .3.500 |......3.552 ....02/16/2018 .. 10/01/2047
3137AT-GC-0 ..... FH 4091G TH PACT FIX .... 1.A .. ...93.3820 |. .2.000 |......1.661 ....12/03/2012 .. 05/15/2041
3137AS-VD-3 . FH 4094J KA PACT FIX . 1.4 .. ...91.9920 |. .1.750 |......1.618 ...10/23/2012 .. 08/15/2041 ...
3137AT-6B-3 ..... [FH 4098D HA PAC FIX ... 1.A .. ...93.3020 |. .2.000 |......1.866 ...08/23/2012 .. 05/15/2041 ...
3137AU-L2-3 ..... FH 4102K CH PACT FIX . LA 964760 |ooiiieiieeen 27,758 [ 28,772 28,889 | e () L e 2.000 |...... 1.657 ....09/20/2012 ...|....11/15/2040 ...
3137AU-HY-8 ..... FH 4109C CY PACT FIX .... LA ...87.4660 |.................306,131 |.......ceerrnnnn350,000 [ooeeennnnneeeenn 345,780 |oeenieiiiiiiees o 828 | e e 2.500 |...... 2.752 ...12/12/2012 ...|....09/15/2032 ...
3137AY-YA-3 ..... FH 4170E PE PAC1 FIX .... LA L. 94,3940 | 27,015 [ 28,620 [ 28,930 [ e (34) [ [ 2.250 |...... 1.747 ...02/22/2013 ...|....01/15/2033 ...
3136A8-V6-4 ..... FN 12113F PB PAC FIX .... LA 1..94.8630 |..eevvuniiieeeennn 31,042 | 82,728 82,858 s e (36) [ e e 2.000 |...... 1.758 ....10/26/2012 ...|....10/25/2040 ...
3136A9-T8-1 ..... FN 12124A PY PAC FIX .... LA L..76.7150 |...ooevennnn.nn. 268,504 |onnninnnnn 350,000 [iiiiiinnnnnnnn329,851 [ e 1125 e [ e 2.500 |...... 3.046 1272172012 ... 1172672042 ...
3136AA-MP-7 ..... FN 12139C MC PAC FIX LA 1..92.8980 |..eeevriiiieeeennn 37,083 |oeiiiieeenn 39,918 40,256 e e (A7) s e e 2.000 |...... 1.686 ....11/20/2012 ...|....05/25/2042 ...
3136AB-LF-8 ..... FN 12148C KB PAC ACCDIRECT FIX 1.4 .. ...91.2140 |. .2.000 |......1.767 ....12/14/2012 .. 03/25/2042 ...
3136A6-TP-9 ..... FN 12638 HB PAC ACCDIRECT FIX . 1.A .. ...95.3140 |. .2.000 |......1.627 ...02/06/2013 .. 08/25/2041
31416Y-BX-5 ..... FNCI AB2753 3.500 04/01/26 .. 1.4 .. ...98.5140 |. .3.500 |...... 3.562 ...04/14/2011 .. 04/01/2026
31417V-PZ-0 ..... FNCI AC8539 4.000 12/01/24 .. 1.A .. ...99.1540 |. .4.000 |...... 3.665 ....12/18/2009 .. 12/01/2024
31419A-2T-3 . FNCI AE0785 3.000 01/01/26 .. 1.4 .. ...93.2850 |. .3.000 |......3.028 ....06/24/2011 .. 01/01/2026 ...
3140XC-2A-5 ..... FNCI FM8868 2.000 10/01/36 .. LA ...89.9530 |.......oieeeenn. 139,846 |oeeniiiinnnn i 155,466 | 159,964 | e (B73) [ e e 2.000 |...... 1.400 ....10/06/2021 ...|....10/01/2036 ...
31418D-KK-7 ..... FNCI MA3897 3.000 01/01/35 LA L. 94.6620 |.....ooiiiennnnn 42,004 | 44,468 | 85,6815 [ e (B3) [ o | 3.000 |...... 2.317 ....01/02/2020 ...|....01/01/2035 ...
31418D-4C-3 ... FNCI MA4418 2.000 09/01/36 LA ...89.4270 |...ooevuieeeenn 101,328 |nneeeee e 113,308 [ 116,863 o o (274) | e e 2.000 |...... 1.406 ....08/17/2021 ...|....09/01/2036 ...
3133GA-AJ-5 ... FNCI QN3609 2.000 09/01/35 LA ...90.1330 |...oevvnnnnnnnnn. 148,880 |ovnnniiinnnnn 165,177 oo 71770 | o (839) s oo e 2.000 |...... 1.008 ....12/29/2020 ...|....09/01/2035 ...
313206-A9-1 ..... FNCI $B8132 2.000 12/01/36 e [ e AL ...90.0330 |...cevnuniieennnn 356,124 | .895,547 | 403,548 e e (BB7) [ e e 2.000 |...... 1.607 171772021 ... 12/01/2036 ...
31371L-CE-7 ..... FNCL 254869 5.500 09/01/33 .....ovvvvvvennniiiivnnnnenne fone ven | unnnns 4. LA . 104.3410 [.ooivvnininenn 2,267 o 2,178 o 2198 s e () e i e 5.500 |...... 5.3712 ...12/31/2005 ... |....09/01/2033 ...
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3137IN-CJ-2 ... FNCL 256673 5.500 04/01/37 4 s LA . 101.0420 |..oevvniniieenn 2,319 [ 2,295 ¢V O R N R RN 5.500 |...... 5.564 ....05/15/2008 ...|....04/01/2037 ...
31402C-VZ-2 ..... FNCL 725232 5.000 03/01/34 N LA . 100.8420 |... 5,282 e e T e e e 5.000 |...... 5.623 ....12/31/2005 ...|....03/01/2034 ...
314020-WP-2 ... FNCL 725866 4.500 09/01/34 I L LA ...99.3900 |... e BLTT5 i e 10 [ i e 4.500 |...... 5.146 ...12/31/2005 ... |....09/01/2034 ...
31403C-6L-0 ..... FNCL 745275 5.000 02/01/36 N LA . 102.2250 |... e 8952 | e e e [t 5.000 |...... 5.174 ....01/25/2008 ...|....02/01/2036 ...
31403J-SA-5 ... FNCL 750313 5.500 11/01/33 I L LA . 104.0010 |... 02,888 | e (D) [ i s 5.500 |...... 5.422 ...12/31/2005 ...|....11/01/2033 ...
31405J-H4-9 ..... FNCL 790551 5.500 09/01/34 N LA . 105.6710 |... 05,080 [oeeeeniieeeeenn e (B) foeeeee e et 5.500 |...... 5.441 ...08/25/2004 ...|....09/01/2034 ...
314055-KJ-2 ..... FNCL 797797 6.000 04/01/35 I L LA . 102.5540 |... L5156 [ e (B) [ e [ 6.000 |...... 5.498 ....12/31/2005 ...|....04/01/2035 ...
31409X-NT-2 ..... FNCL 881602 6.500 02/01/36 N LA . 100.6090 |oeevvvnneeeeennnn 8,045 |oeeiii e 7,996 [ 8,072 | e (B) e e e 6.500 |...... 6.463 ....08/30/2006 ...|....02/01/2036 ...
31416R-FA-6 ..... [FNCL AA7360 4.500 01/01/34 .. 4 1.4 .. ...97.8410 |. .4.500 |......4.737 ...06/24/2009 .. 01/01/2034
31416R-HJ-5 ..... [FNCL AA7432 4.500 06/01/39 .. 4 1.A .. . 100.6650 |. .4.500 |......4.651 ....05/28/2009 .. 06/01/2039
31417A-VT-3 ..... [FNCL AB4225 3.500 01/01/42 .. 4 1.4 .. ...94.2430 |. .3.500 |......2.651 ....06/23/2013 .. 01/01/2042 ...
3138ER-YP-9 ..... FNCL AL9717 4.000 01/01/47 .. N LA 971720 | 46,974 | 8341 50,977 s e e e e 4.000 |...... 3.150 ....05/03/2017 ...|....01/01/2047 ...
3138WJ-FK-9 ..... FNCL AS8269 3.000 11/01/46 I L LA .. 123,246 1...90.6690 |................ 118,387 [oeenniiiinnnnnn 130,571 ooiiiiii 123,246 [ o e [ e 3.000 |...... 3.941 ....11/13/2018 ...|....11/01/2046 ...
3138WJ-K5-6 ..... FNCL AS8415 3.000 11/01/46 N LA ... 64,126 ...90.8200 |...ceeuuniieeennn 58,191 [ 84,078 | 84,126 [ e e e e 3.000 |...... 3.032 ....11/29/2017 ...|....11/01/2046 ...
3138WJ-XN-3 ... FNCL AS8784 3.000 02/01/47 I L LA . 48,226 [...90.4950 [........ooeeeen 44,844 | 49,554 [ 88,226 e e i [ e 3.000 |...... 3.457 ....04/04/2018 ...|....02/01/2047 ...
3140EV-CA-3 ..... FNCL BC0964 3.500 06/01/46 N LA ...93.3850 |.oeeevuniieeeennn 41,965 | 44,938 85,739 | e e e | 3.500 |...... 3.212 ....12/19/2016 ...|....06/01/2046 ...
3140F0-JJ-4 ..... FNCL BC4764 3.000 10/01/46 I L LA 90,1140 [ 39,375 | 43,694 82,390 | e e [ | 3.000 |...... 3.510 ....02/16/2018 ...|....10/01/2046 ...
3140FP-C9-8 ..... FNCL BE3695 3.500 06/01/47 N LA 1..93.4260 |..ooevuuiieeeennn 32,669 |ounnieiiiin 84,967 [l BAB58 | e e e e 3.500 |...... 3.751 ...09/14/2018 ...|....06/01/2047 ...
3140FU-ZA-9 ..... FNCL BE8836 3.000 03/01/47 I L LA ...90.4930 |.....oiiiiiennnnn 23,686 |ounnniiiiinnnn 26,175 025,510 [ e 10 e [ 3.000 |...... 3.431 ....04/09/2018 ...|....03/01/2047 ...
3140GS-KWl-1 FNCL BH3908 4.000 08/01/47 .. 4 1.A .. ...96.5350 |. .4.000 |......3.151 ...08/14/2017 .. 08/01/2047
3140GS-PD-8 . FNCL BH4019 4.000 09/01/47 .. 4 1.4 .. ...96.5340 |. .4.000 |......3.682 ....02/15/2018 .. 09/01/2047
3140H1-V2-3 ..... [FNCL BJ0632 4.000 03/01/48 .. 4 1.A .. ...95.7230 |. .4.000 |......3.684 ....03/26/2018 .. 03/01/2048
3140HU-ZA-5 ..... FNCL BK7936 4.000 11/01/48 .. |4 1.4 .. ...96.0230 |. .4.000 |......3.984 ....11/26/2018 .. 11/01/2048 ...
3140J8-HZ-9 ..... [FNCL BM3847 4.000 05/01/48 .. |4 1.A .. ...96.0130 |. .4.000 |......3.992 ....10/09/2018 .. 05/01/2048 ...
3140J8-$4-6 ..... FNCL BM4138 4.000 06/01/48 I L LA L..96.3410 |..ooeeviinennn 51,063 [ 52,992 i B398 | e e [ e 4.000 |...... 3.768 ....09/14/2018 ...|....06/01/2048 ...
314048-6J-7 ..... FNCL BM4472 3.500 07/01/48 .. N LA ...93.4380 |..eeevuiieeeeenn 87,098 | 93,215 91,284 | e e e | 3.500 |...... 3.925 ....10/16/2018 ...|....07/01/2048 ...
3140J9-KN-0 ... FNCL BM4800 4.000 10/01/48 .. I L LA L..97.2980 |.oeiivninennnnnnn 58,035 [ouiniiiiiinn 59,647 80,896 [ e e [ | 4.000 |...... 3.767 ....12/13/2018 ...|....10/01/2048 ...
3140J9-SN-2 ... FNCL BM5024 3.000 11/01/48 N LA ...89.7980 |..eevvriieeeeen 103,899 e 115,708 [ 115,070 | o e oo e 3.000 |...... 3.128 ....05/20/2019 ...|....11/01/2048 ...
31400M-58-4 ..... FNCL BN5341 4.500 03/01/49 I L LA L..98.9570 |.oeiiiiiiieennnnn 82,296 |ounnniiii 82,742 [ BA836 | e [ [ | 4.500 |...... 3.701 ....10/25/2019 ...|....03/01/2049 ...
3140J0-RY-1 FNCL BN7702 3.500 08/01/49 N LA L. 92.5430 |.oeeeiniieeeeennn 50,104 |oene B4 14 55,706 | e e e | 3.500 |...... 3.1 ....12/23/2019 ...|....08/01/2049 ...
3140J1-0R-4 . FNCL B02263 3.500 10/01/49 .. 4 1.4 .. ...92.5430 |. . .3.500 |......3.083 ....11/25/2019 .. 10/01/2049 ...
3140JX-RN-0 . FNCL B03192 3.000 10/01/49 .. 4 1.A .. ...89.1050 |. 53,697 |. .3.000 |......2.658 ....02/24/2020 .. 10/01/2049
3140KG-R5-4 ..... [FNCL BP8607 2.500 06/01/50 .. 4 1.4 .. ...86.0890 |. 112,155 |. .2.500 |......2.055 ....07/01/2020 .. 06/01/2050
3140KY-CT-9 ..... FNCL BRO981 2.500 05/01/51 .. 4 1.A .. ...85.7050 |. ..230,833 |. .2.500 |......2.112 ....05/27/2021 .. 05/01/2051
3140L0-PU-1 ..... FNCL BR2236 2.500 08/01/51 .. 4 1.4 .. ...85.3180 |. .. 178,379 |. .2.500 |......2.111 ....08/24/2021 .. 08/01/2051 ...
3140L2-4V-2 ..... FNCL BR4435 2.000 04/01/51 N LA . ...82.0510 |... 337,754 |.... B9 s e (103) e e s 2.000 |...... 1.948 ....04/13/2021 ...|....04/01/2051 ...
3140LN-HS-9 ..... FNCL BT0240 2.000 09/01/51 I L LA .. 220,533 |...82.0450 |... 178,750 |.... 00i220,223 eeeeieeeceiies e (110) e e e 2.000 |...... 1.89% ....09/16/2021 ...|....09/01/2051 ...
3140LY-GB-3 ..... FNCL BT9193 2.000 11/01/51 N LA .. 259,379 |...82.0550 |... 213,300 |.... 259,438 e e 28 | e s 2.000 |...... 2.043 ....11/15/2021 ...|....11/01/2051 ...
3140N4-PK-7 ..... FNCL BX0425 5.500 11/01/52 I L LA .. 233,741 1. 100.7040 |... ..230,417 |.... 233,526 v feeeiinn (218) e e e 5.500 |...... 5.287 ...01/18/20238 ...|....11/01/2052 ...
314009-HII-6 ..... FNCL CA2044 4.500 07/01/48 N LA ... 95,896 |...98.9520 |... L 91BAT 92,517 095,896 e [ e e s 4.500 |...... 3.955 ...10/30/2018 ...|....07/01/2048 ...
314009-XM-0 ..... FNCL CA2483 4.500 10/01/48 I L LA L 14,737 1..98.6810 |oveeenneeenn 13,9771 [ 14188 AT e [ e [ e 4.500 |...... 3.847 ....12/18/2018 ...|....10/01/2048 ...
31400F-7C-7 ..... FNCL CA8090 1.500 12/01/50 4 ... LA .. 402,868 |...77.5470 |... . 802,334 e e (180) e e s 1.500 |...... 1.437 ....12/23/2020 ...|....12/01/2050 ...
31400M-B2-9 ... FNCL CB1856 2.000 10/01/51 4 .. LA ...81.8460 |... 202,938 |.... 288,674 s e (B8) | e 2.000 |...... 1.986 ....10/06/2021 ...|....10/01/2051 ...
3140X3-B8-0 ..... [FNCL FM0062 3.500 02/01/50 .. 4 1.A .. ...93.0400 |. ..361,347 |. .3.500 |......2.655 ...07/23/2021 .. 02/01/2050 ...
3140X5-CM-3 ... FNCL FM1875 4.000 01/01/49 4. 1AL ...95.7050 |... L. 14,658 | 15,315 | 16,013 o e i e o 4.000 |...... 3.342 ...01/13/2020 ... |....01/01/2049 ...
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3140X5-R6-2 ..... FNCL FM2308 4.000 07/01/49 4 s LA L..95.6890 |...oovviiiinennnnn 13,789 | 14410 015,062 | e e [ | 4.000 |...... 3.345 ....01/23/2020 ...|....07/01/2049 ...
3140X6-SW-2 ..... FNCL FM3232 3.500 04/01/48 N LA ...91.6900 |...covvunieeeeenn80,006 oeenneeeennnnnnn 54,538 |l BT TT6 s e e e e 3.500 |...... 2.666 ....06/15/2020 ...|....04/01/2048 ...
3140X6-2Y-0 ..... FNCL FM3458 3.000 01/01/50 I L LA ...89.8940 |.......ooieeennnnn 90,112 | 100,243 105,944 | e e [ e 3.000 |...... 2.246 ....06/08/2020 ...|....01/01/2050 ...
3140X6-2N-0 ..... FNCL FM3480 2.500 06/01/50 N LA ...86.0920 |... 120,486 e e (125) e e s 2.500 |...... 2.038 ....06/22/2020 ...|....06/01/2050 ...
3140X8-P9-2 ..... FNCL FM4947 2.000 12/01/50 I L LA ...82.7370 |... . 289,988 e e (220) e e e 2.000 |...... 1.599 ....11/23/2020 ...}|....12/01/2050 ...
3140X8-3J-4 ..... FNCL FM5300 1.500 12/01/50 N LA ...77.4000 |... 328,198 |.... 27,468 e e (165) | e s 1.500 |...... 1.418 ....12/21/2020 ...|....12/01/2050 ...
3140XA-TM-4 ..... FNCL FM6855 2.500 04/01/51 I L LA ...85.9090 |... 322,422 |.... 388,082 | e (B78) e e e 2.500 |...... 2.094 ....04/13/2021 ...|....04/01/2051 ...
3140XA-24-7 ..... FNCL FM7062 2.500 01/01/51 N LA ...85.5080 |... 144,839 |.... 175,828 e e (129) e e s 2.500 |...... 2.029 ....04/29/2021 ...|....01/01/2051 ...
3140XA-2H-4 ..... FNCL FM7075 4.000 07/01/49 .. 4 1.4 .. ...95.7510 |. 324,769 |.. .4.000 |......2.838 ...11/08/2021 .. 07/01/2049
3140XG-UA-5 ..... FNCL FS1476 3.000 03/01/52 .. 4 1.A .. ...88.7340 |. ..82,824 |.. .3.000 |......4.130 ....06/15/2022 .. 03/01/2052
3140XH-4E-4 ..... FNCL FS$2620 5.000 08/01/52 .. 4 1.4 .. ...99.4060 |. .226,992 |.. .5.000 |......5.287 ...10/04/2022 .. 08/01/2052 ...
31418C-FD-1 ..... FNCL MA2863 3.000 01/01/47 N LA ...90.6700 |...eevuuniieeeennn 50,353 |ouiiiiiiiinnn 55,535 i tB3,886 [ e e e | 3.000 |...... 3.507 ....02/23/2018 ...|....01/01/2047 ...
31418C-YM-0 ..... FNCL MA3415 4.000 07/01/48 I L LA L..95.7070 |.ovevvvinnieennnnn 11,466 |onnnneiinnn 11,980 oeiiinini 12,463 | o e o e 4.000 |...... 3.408 ....10/21/2019 ...|....07/01/2048 ...
31418C-2J-6 ..... FNCL MA3444 4.500 08/01/48 N LA L..97.6620 |.oooeeniiieeeennn 22,687 | 28,179 el 28819 | e e e e 4.500 |...... 3.586 ....09/16/2019 ...|....08/01/2048 ...
31418C-4F-8 ..... FNCL MA3521 4.000 11/01/48 I L LA 1957070 |ooeevvnieeeenn 14,814 | 150478 16,122 | e [ [ | 4.000 |...... 3.383 ....10/07/2019 ...|....11/01/2048 ...
31418C-40-1 ..... FNCL MA3536 4.000 12/01/48 N LA 1..95.7030 |.eeeevniieeeeenn 19,176 |02 20,087 [ eni20,800 | e e e e 4.000 |...... 3.446 ....09/16/2019 ...|....12/01/2048 ...
31418D-BF-8 ..... FNCL MA3637 3.500 04/01/49 I L LA L 92,5440 | 21,555 | 23,201 28,916 [ e e [ e 3.500 |...... 3.134 ...08/21/2019 ...|....04/01/2049 ...
31418D-CA-8 ..... FNCL MA3664 4.000 05/01/49 N LA 1..95.7280 |oeeeeenneeeeennn 17,958 | 18,754 190488 | e e e e 4.000 |...... 3.423 ...11/18/2019 ...|....05/01/2049 ...
31418D-CY-6 ..... FNCL MA3686 3.500 06/01/49 I L LA L. 92,5430 |.ooiiinnnnnennn 18,091 | 19,549 119797 e i e [ e 3.500 |...... 3.357 ....05/20/2019 ...|....06/01/2049 ...
31418D-C6-7 ..... FNCL MA3692 3.500 07/01/49 .. 4 1.A .. ...92.5430 |. .3.500 |......3.118 ...10/03/2019 .. 07/01/2049
31418D-ET-5 ..... FNCL MA3745 3.500 08/01/49 .. 4 1.4 .. ...92.5440 |. .3.500 |......3.162 ....09/16/2019 .. 08/01/2049
31418D-R-4 ..... FNCL MA3871 3.000 12/01/49 .. 4 1.A .. ...89.1020 |. .3.000 |......2.871 ...11/13/2019 .. 12/01/2049
31418D-KT-8 ..... FNCL MA3905 3.000 01/01/50 .. |4 1.4 .. ...89.1020 |. .3.000 |......2.841 ....12/04/2019 .. 01/01/2080 ...
31418D-UJ-9 ..... FNCL MA4184 3.000 11/01/50 .. |4 1.A .. ...89.4500 |. .3.000 |......2.448 ....06/23/2021 .. 11/01/2050 ...
31418E-B9-0 ..... FNCL MA4563 2.500 03/01/52 I L LA .. 125,485 ]...85.2970 |.......ooveeenn 118,476 [onnnnnnnnnnn 138,898 [oiiiini 126,352 [ o 831 e [ e 2.500 |...... 3.711 ....07/11/2022 ...|....03/01/2052 ...
31418E-GH-7 ..... FNCL MA4699 3.500 08/01/52 N LA ... 90,726 |...91.7900 |..eevvuunieeennn 86,564 [oueniiiiiinee i 94,307 [ 090,98 [ e 188 | e e 3.500 |...... 4.016 ....07/11/2022 ...|....08/01/2052 ...
31418E-HK-9 ..... FNCL MA4733 4.500 09/01/52 I L LA ,384,2751...96.9790 |......oeeeee.. 1,342,190 [ooiiinnnnn 1,384,005 |ovennnnnnnnn 1,384,257 [ v (12) [ s e 4.500 |...... 4.600 ...08/29/2022 ...|....09/01/2052 ...
31334Y-GE-1 ..... FNCL QA1997 3.000 08/01/49 N LA . 57,331 [...89.1030 |[....ccevvuueeeeen80,090 |oeeeninieeennnnn 86,216 [oeeeiini 57,331 e e e e e 3.000 |...... 2.770 ....08/26/2019 ...|....08/01/2049 ...
31334Y-PV-3 ... FNCL QA2236 3.000 07/01/46 I L LA . 79,684 [...91.2250 ..........oeeeeen 88,587 |oeeennniiiinnnn 75,184 [ 79,669 | e (1) | [ e 3.000 |...... 2.168 ....07/24/2020 ...|....07/01/2046 ...
31339S-E2-7 ..... FNCL QA2853 3.000 09/01/49 N LA 44,750 [...89.1040 [...eevvvnnnneeeenn 39,433 oo 44,255 [ A TB0 e e e e e 3.000 |...... 2.890 ....09/16/2019 ...|....09/01/2049 ...
31339U-JIN-1 . | FNCL QA3869 3.500 10/01/49 .. 4 1.4 .. ...92.3240 |. .3.500 |[......3.075 ... 12/17/2019 .. 10/01/2049 ...
31346Y-XG-3 ..... FNCL QA5179 2.500 12/01/49 .. 4 1.A .. ...85.6600 |. .2.500 |......2.481 ....03/13/2020 .. 12/01/2049
3133AK-PS-3 . FNCL QC1333 2.000 05/01/51 .. 4 1.4 .. ...82.0510 |. .2.000 |......1.904 ....06/29/2021 .. 05/01/2051
3133KK-D6-3 ..... [FNCL RA3725 2.000 10/01/50 .. 4 1.A .. ...81.6590 |[. .2.000 |......1.916 ....06/23/2021 .. 10/01/2050
3133KK-WD-7 ..... FNCL RA4244 1.500 12/01/50 .. 4 1.4 .. .. 78.0000 |. . . .164,543 |.. .1.500 |......1.380 ....12/14/2020 .. 12/01/2050 ...
B133KK-NT-2 ..... FNCL RA4258 1.500 12/01/50 N LA .. 78.0000 |... 311,487 |.... 802,614 o e () e e s 1.500 |...... 1.414 ....12/17/2020 ...|....12/01/2050 ...
3133KK-22-8 ..... FNCL RA4361 1.500 01/01/51 I L LA ...77.8650 |... 259,028 |.... 00835,526 |ovvviiiiiiiiins feeeiiin (132) o e e 1.500 |...... 1.412 ....12/29/2020 ...|....01/01/2051 ...
3133KM-P7-4 ..... FNCL RA5846 2.000 09/01/51 N LA ...82.1530 |... 148,350 |.... 183,272 e e (125) e e s 2.000 |...... 1.841 ....08/30/2021 ...|....09/01/2051 ...
3133KQ-FT-8 ..... FNCL RA8278 5.000 12/01/52 I L LA ...99.6150 |... 140,065 |.... LG 141,429 s e (B8) e e e 5.000 |...... 5.037 ....04/05/2023 ...|....12/01/2052 ...
3132DN-TZ-6 ..... FNCL SD1468 5.000 08/01/52 N LA ...99.4070 |... 227,843 |.... 1 00220,750 |eeeneeeeeiis oo 428 | e s 5.000 |...... 5.753 ....10/24/2022 ...|....08/01/2052 ...
31320P-CU-0 ..... FNCL SD1883 4.000 06/01/52 I L LA ...94.8310 |... ..445,321 ... 50,737 i o830 | e e 4.000 |...... 4.636 ...12/08/2022 ...|....06/01/2052 ...
31320V-4V-4 ... FNCL SD8036 3.000 01/01/50 4 ... LA ...89.1030 |... 31,289 85,116 [0 85,520 | [ e [ s 3.000 |...... 2.882 ....12/18/2019 ...|....01/01/2050 ...
31320V-40-2 ... FNCL SD8037 2.500 01/01/50 4 .. LA .. 86.1670 |... o B2,575 49,410 [ 48750 | [ e [ 2.500 |...... 2.7110 ....12/12/2019 ...|....01/01/2050 ...
31320V-5K-7 ..... [FNCL SD8050 3.000 03/01/50 .. 4 1.A .. ...89.0590 |[. 11,233 | .3.000 |......2.714 ....02/03/2020 .. 03/01/2050 ...
313200-CK-7 ... FNCL SD8174 3.000 10/01/51 4. 1AL ...89.2390 |... 172,176 |.... ..192,938 |. ...200,002 | foeenniinnn (212) | e s 3.000 |...... 2.561 ...12/22/2021 ... |....10/01/2051 ...
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313200-CP-6 ... FNCL SD8178 2.500 11/01/51 L R TA s 208,729 |...85.1800 [.................195,011 |ooeeeniiiinnnn 228,940 |oeeveniiiiiinnnn 209,909 |eeveeiiiiiiiins foeeiiiiin 782 | e e 2.500 |...... 3.640 [MON ..... [oeeeevenniininns LY A 5,724 |....07/21/2022 ...|....11/01/2051 ...
313200-CT-8 ..... FNCL SD8182 2.000 12/01/51 N .. 312,399 |...82.0460 |... L311,877 .. 812,284 e e (82) | e s 2.000 |...... 1.987 |MON ..... ....11/02/2021 ...|....12/01/2051 ...
313200-DR-1 ... FNCL $D8212 2.500 05/01/52 I L .. 125,559 |...85.1510 |... ..138,530 |.. 126,583 | o882 | e e 2.500 |...... 3.627 [MON ..... ....06/02/2022 ...|....05/01/2052 ...
313200-DS-9 ..... FNCL $D8213 3.000 05/01/52 N .. 174,199 |...88.5830 |... . 183,760 |.. 174,986 e o409 | e e 3.000 |...... 3.669 [MON ..... ....04/20/2022 ...|....05/01/2052 ...
313200-F5-7 ..... FNCL SD8288 5.000 01/01/53 I L A .. 469,594 1...99.0440 |... 472,176 |.. 889,679 e e B8 e e 5.000 |...... 5.206 [MON ..... 1,97 ... s ....06/06/2023 ...}|....01/01/2053 ...
91743P-DY-8 ..... UTAH HOUSING CORPORATION .....eeeevvuuneeerrnnnnnnneeeenns fone ven [ nnnnes 4 . L ABFE s 436,419 |.. 86.8060 [.................361,659 |........cccennnn 416,629 [....ooeeennnnnnns 433,265 |.eevenieeeennins foeeeeeeee (1,218) | e e 3.000 |...... 2. 132 [MON ..ooe oeeieniieieennes 7 12,504 |....01/07/2022 ...|....01/21/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 15,587,537 | XXX 13,731,066 15,475,446 15,587,288 (988) XXX XXX XXX 38,295 446,297 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 27,527,844 | XXX 24,045,852 26,206,446 26,559,477 (151,995) XXX XXX XXX 182,720 890,367 XXX XXX
00037B-AF-9 ..... ABB FINANCE (USA) INC. .. 1.G FE ..|... 186,981 |...97.9620 |... . 175,000 |.. 180,985 |oeeeeieeeeeeiis e (1,389) | e [-..223.800 f......2.938 [AO ...... ...6,650 |....06/13/2019 ...|....04/03/2028 ...
00287Y-AY-5 ..... ABBVIE INC. ....eevvnnene .. 1.G FE ..|... ..93,320 |...96.8650 |... . . 100,000 |.. ...01/15/2019 ...|....05/14/2026 ...
007973-AD-2 ..... ADVANCED ENERGY INDUSTRIES INC. v |- 8B IF ... .. 115,563 |. 105.5940 |... 121,433 |.... . 115,000 |.. ....115,541 ....09/08/2023 ...|....09/15/2028 ...
00971T-AM-3 ..... AKAMAI TECHNOLOGIES INC. ........ JR PO R .. 190,000 |. 108.3170 |... 205,802 |.... . 190,000 |.. .. 190,000 ....08/16/2023 ...|....02/15/2029 ...
010392-FX-1 ..... ALABAMA POWER COMPANY .. 1.EFE ..|... ..99,931 |...88.8370 |... . 100,000 |.. N ....08/02/2022 ...|....03/15/2032 ...
023135-BN-5 ... AMAZON.COM INC. ........ .1EFE .. . 82,737 |. 101.1560 |. 75,000 (1,118) | ....05/24/2018 .. 12/03/2025 ...
025816-BF-5 ..... AMERICAN EXPRESS COMPANY ..... .. 1.F FE .. 121,496 |...89.6850 |. ..125,000 .. 101 ....06/06/2018 .. 12/03/2042 ...
026650-CE-9 ..... AMERICAN HONDA FINANCE CORPORATION . .. 1.G FE .. 148,040 |...96.0980 |. . . . 150,000 .149,084 |.. ....06/05/2018 .. 02/15/2028 ...
03040W-BB-0 ..... AMERICAN WATER CAPITAL CORP. ........ .. 2.AFE ..|... .. 380,000 |...99.6760 |... 378,767 |.... . 380,000 |.. ... 380,000 ....06/27/2023 ...|....06/15/2026 ...
032654-AN-5 ... ANALOG DEVICES INC. .. 1.G FE ..|... .. 131,598 |...97.7790 |... 122,224 |.... ..125,000 |.. ....128,962 ....02/17/2022 ...|....12/05/2026 ...
037833-AZ-3 ..... APPLE INC. ........... .. 1.BFE ..|... .. 125,754 ]...97.5090 |... 121,886 |.... ..125,000 |.. ....125,110 ....10/24/2016 ...|....02/09/2025 ...
037833-BII-9 ..... APPLE INC. ... .. 1.B FE ..|... .. 148,252 |. 102.0810 |... 127,601 |.... ..125,000 |.. ....143,129 ....02/18/2020 ...|....02/23/2036 ...
037833-CJ-7 ..... APPLE INC. ... .. 1.BFE ..|... 174,311 ]...97.4130 |... 170,472 |.... . 175,000 |.. ... 174,760 ....08/15/2017 ...|....02/09/2027 ...
04010L-AW-3 ..... ARES CAPITAL CORPORATION. . .. 2.CFE ..|... .. 104,734 |. 103.5210 |... 103,521 |[.... . 100,000 |.. ... 100,768 ....02/21/2023 ...|....03/01/2024 ...
04010L-BD-4 ..... ARES CAPITAL CORPORATION. . .. 2.CFE ..|... .. 398,016 |...91.1970 |... 364,789 |.... . 400,000 |.. ....398,703 ...01/06/2022 ...|....06/15/2027 ...
00206R-JH-6 ..... AT&T INC. ..ovvvennnns .. 2.BFE ..|... .. 121,834 ]...92.7470 |... 115,934 |.... s ....122,206 ....06/05/2019 ...|....06/15/2042 ...
04686J-AG-6 ..... ATHENE HOLDING LTD. L2.AFE .. . 101.1470 |. ..404,589 |. 400,000 .393,056 |.. ....12/07/2023 .. 01/15/2034
05348E-AX-7 ..... AVALONBAY COMMUNITIES INC. .1.GFE .. ...95.8890 |. 71,917 75,000 L 13,947 .. ....03/14/2017 .. 05/11/2026
05971K-AF-6 ..... BANCO SANTANDER S.A. ....... .. 1.G FE .. ...89.8690 |. 179,739 |. 200,000 .209,523 |.. ....05/04/2021 .. 05/28/2030
06051G-FC-8 ..... BANK OF AMERICA CORPORATION . .| 1.GFE .. ...98.3920 |. 49,19 |. 50,000 ..53,029 |.. ....06/06/2018 .. 01/21/2044 ...
06051G-GA-1 ... BANK OF AMERICA CORPORATION . |- 1.G FE .. ...95.3010 |. ..190,602 |. . 200,000 .203,587 |.. ....10/30/2019 .. 10/21/2027 ...
06051G-JW-0 ..... BANK OF AMERICA CORPORATION .... .. 1.G FE ..|... ...78.0400 |... ...58,530 |.... ... 75,000 |.. ....06/15/2021 ...|....04/22/2042 ...
06051G-KA-6 ..... BANK OF AMERICA CORPORATION .... .. 1.G FE ..|... ...81.7260 |... ....08/30/2021 ...|....07/21/2032 ...
06051G-KL-2 ..... BANK OF AMERICA CORPORATION .... 1 .. 2.AFE ..|... ...87.5780 |... . ....03/03/2022 ...|....03/08/2037 ...
06368B-GS-1 ..... BANK OF MONTREAL ...evvveeeeeeeeneeeeeeemneeeeeemme o vee | s 2. .. 2.AFE ..|... ...91.9460 |... e (1,179) ). ...05/10/2021 ...|....12/15/2032 ...
06739G-CF-4 ..... BARCLAYS BANK PLC .. [CRR—. .- LEFE ... . 104.0000 |... ....413,978 ... (8,251) . ....12/20/2022 ...|....02/18/2025 ...
06738E-AV-7 ..... BARCLAYS PLC (V- Tons .. 2.AFE ..|... ...93.6010 |... . ...297,282 .. (1,273) ] ...08/22/2021 ...|....01/10/2047 ...
084659-AF-8 ..... BERKSHIRE HATHAWAY ENERGY COMPANY .1.GFE .. ...91.9100 |. . 100,000 .104,319 |.. ... (130) |. ....05/29/2018 .. 02/01/2045 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC. ... .CFE .. ...97.1350 |. ..125,000 125,226 |.. ....05/04/2017 .. 03/15/2026
055451-AR-9 ... BHP BILLITON FINANCE (USA) LIMITED .FFE .. ...91.0000 |. . 150,000 186,360 |.. ....10/28/2020 .. 02/24/2042
09709U-V7-0 ..... BOFA FINANCE LLC ... .EFE .. . 107.7060 |. . 400,000 426,884 |.. ....07/19/2023 .. 05/25/2027
103730-BS-8 ..... BP CAPITAL MARKETS AMERICA INC. . 1FFE .. ...69.8710 |. . A ..375,000 JR<TA T V0[O I R FON ...09/14/2021 .. 03/17/2082 ...
110122-8B-3 ..... BRISTOL-MYERS SQUIBB COMPANY .. 1.F FE ..|... .. 187,275 |...97.0370 |... 169,815 |.... . 175,000 |.. ...180,532 ....10/30/2019 ...|....02/27/2027 ...
110122-D8-4 ..... BRISTOL-MYERS SQUIBB COMPANY ... .. 1.F FE ..|... ... 96,556 |...63.4800 |... ...63,480 |.... . 100,000 |.. ....07/16/2021 ...|....11/13/2050 ...
11135F-AS-0 ..... BROADCOM INC. evveeeeeeinniiaees .. 2.CFE ..|... .. 229,432 |...95.8770 |... ..191,753 |.... . 200,000 |.. ....08/31/2021 ...|....11/15/2032 ...
11271L-AH-5 ... BROOKFIELD FINANCE INC. ....iivvvvvvnniiiiiinnnnniiiinnnsfonn oae LAGFE i 225,000 |...84.5950 |.........coennnns 190,340 |..iiiiinnnnnnns 225,000 ...04/07/2021 ...|....04/15/2031 ...
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133131-AZ-5 ..... CANMDEN PROPERTY TRUST ...eevvvniiivinnnnniniinninnennnns foee ven | s 1,2 e .. 1.G FE .. ...89.5000 |.......cooeeeeenna 71,600 [ounnniiiinnnnnnn80,000 [ooiiiiiiiiinnn 79,963 |oeenniiiiiiiiinens oD e [ e 2.800 |...... 2.848 [MN ..o [ 286 [ooeeiiiiiinnnnns 2,240 |....04/16/2020 ...|....05/15/2030 ...
13469V-AA-6 ..... CAMTEK LTD .2.0 .. . 129.0980 |...cevvunneeeenn. 180,737 |oveeniiiennnnn. 140,000 [ooeeeenineeeen 140,728 e e (138) [ o e 0.000 ....10/20/2023 ...|....12/01/2026 ...
14040H-BK-0 ..... CAPITAL ONE FINANCIAL CORPORATION .. 2.BFE. ...95.6150 |...ooovnnnnnnn 143,428 |onnnniiiinnnn 150,000 [oiiiiinnnnnnn 149,843 | o 7 e [ e 3.750 ....07/25/2016 ...|....07/28/2026 ...
149123-CC-3 ..... CATERPILLAR INC. .... 1.F FE . ...99.1700 |... e 189,999 [ e s e e 3.400 ....05/05/2014 ...|....05/15/2024 ...
166764-BY-5 ..... CHEVRON CORPORATION 1.DFE. ...88.5690 |... R 1 V000 P 11 Jy 1o R RO | I AU R R 2.236 ....03/03/2022 ...}|....05/11/2030 ...
00440E-AS-6 ..... CHUBB INA HOLDINGS INC. 1.F FE . . ...97.7790 |... 100,000 [oeeevrnnieeeeennnn 99,543 | e 364 | e e 3.150 ....01/17/2019 ...|....03/15/2025 ...
17275R-AD-4 ..... CISCO SYSTEMS INC. ....... 1.DFE. .. 123,417 |. 111.2910 |... . 100,000 |.. 118,955 | e (B78) e e e 5.900 ....06/06/2018 ...|....02/15/2039 ...
17275R-BL-5 ..... CISCO SYSTEMS INC. eveeeeeeeeenniieeeeenenns 1.DFE. .. 188,076 |...95.2810 |... . 200,000 |.. 198,215 oo e 1810 e e s 2.500 ....03/10/2017 ...|....09/20/2026 ...
17330F-5U-1 ..... CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1.F FE . 330,000 |...94.7600 |. JRCC VN V(0[O I R FO RN . .0.125 |.. ....06/14/2022 .. 06/17/2027
17331C-3y-1 ..... CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1.EFE . 126,396 |. 104.1040 |. 124,925 |.. (1,456) |. .0.125 ... 12/27/2022 .. 06/17/2027
172967-AM-3 ... CITIGROUP INC. ... . .. 1.G FE .. 318,663 |. 100.9580 |. . . .302,054 |.. (1,342) | .6.875 |.. ....12/31/2005 .. 06/01/2025 ...
172967-KY-6 ..... CITIGROUP INC. ... 2 e |en 1.G FE ..|... .. 130,098 |...95.3220 |... 119,152 |.... 126,989 oo e (TAA) | e e 3.200 ...08/19/2019 ...|....10/21/2026 ...
172967-LJ-8 ..... CITIGROUP INC. ............ .. 1.G FE ..|... .. 120,911 ]...87.69%0 |... ..109,621 |.... L 121083 s e B3 e e 4.281 ....06/05/2018 ...|....04/24/2048 ...
125896-Bi-9 ..... CMS ENERGY CORPORATION .. . .. 2.BFE ..|... ... 50,000 |...98.8410 |... 49,420 |ooeeiiiiie 50,000 [enniiieiiineen 50,000 |eieiiiieeeeeii e e [ e 3.375 ....05/02/2023 ...|....05/01/2028 ...
191241-AH-1 ... COCA-COLA FEMSA S.A.B. DE C.V. L2 ) 1.6 FE ..|... .. 258,188 |...89.7010 |... 224,254 |...noiiiiinnnnnn250,000 [ooiiiiiinnnnnnnn285,704 [ounnniiiiiiinnns orviiiinnnn(906) Joveinieiciiines o e 2.750 ....08/03/2021 ...}|....01/22/2030 ...
20030N-CT-6 ..... COMCAST CORPORAT ION 12 e 1.G FE ..|... ...98.6010 |... . e 881,386 [ e (1,292) | e e 4.150 ....05/01/2019 ...|....10/15/2028 ...
20030N-DG-3 ..... COMCAST CORPORAT ION B | 2 1.6 FE ..|... ...93.6010 |... . 150,000 |oeevevennennnnnn 149,824 | e 28 e e e 3.400 ....03/24/2020 ...|....04/01/2030 ...
202795-K-7 ..... COMMONWEALTH EDISON COMPANY . 12 e 1.F FE ..|... ...94.7230 |... . 100,000 |.. e B4 [ e et 2.950 ....07/24/2018 ...|....08/15/2027 ...
208251-AE-8 ..... CONOCOPHILL IPS COMPANY . .. 1.F FE ..|... . 111.3750 |... ... 75,000 |.. (1,730 [ e e 6.950 ....09/21/2018 ...|....04/15/2029 ...
209111-FM-0 CONSOL IDATED EDISON COMPANY OF NEW YORK 1, . 1.GFE .. ...95.5810 |. . 100,000 (1,785) | .3.125 |.. ....01/29/2021 .. 11/15/2027
22160K-AM-7 ..... [COSTCO WHOLESALE CORPORATION ... 1, .1EFE .. ...96.1750 |. .3.000 |.. ....01/24/2019 .. 05/18/2027
22546Q-AP-2 ..... [CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.EFE .. ...98.0960 |. .3.625 |.. ....05/03/2019 .. 09/09/2024
126650-CU-2 . CVS HEALTH CORPORATION ...evvvveeniiiiiniiniercinniiees foan e .2.BFE .. ...95.4230 |. .2.875 |.. ....09/21/2017 .. 06/01/2026 ...
252131-AK-3 . DEXCOM INC. .... ..3.BYE .. . 104.3600 |. .0.250 |.. 1172172022 . 11/15/2025 ...
262131-AL-1 ... DEXCOM INC. ... I .. 2.CFE ..|... . 102.3570 |... 00i205,598 |oeviiiiiniiiiins oo (109) Lo e e 0.375 ....12/20/2023 ...|....05/15/2028 ...
25243Y-BD-0 ... DIAGEO CAPITAL PLC .... L2 1.GFE ..|.. ...86.0930 |... 833,952 e e 154 | e s 2.000 ....04/27/2020 ...|....04/29/2030 ...
25746U-CC-1 ... DOMINION ENERGY INC. . B | 2 2.BFE ..|.. ...89.3840 |... 103,236 |oeveiiiiiiiis e (98) e e s 4.700 ....05/29/2018 ...|....12/01/2044 ...
23338V-AP-1 ..... DTE ELECTRIC COMPANY 12 e 1.EFE ..|... ...73.9680 |... 128,015 | e 22 | e s 3.250 ....08/22/2021 ...|....04/01/2051 ...
264420-8G-8 ..... DUKE ENERGY CAROLINAS LLC . 12 | 1.F FE ..|... ...87.6140 |... . L8926 s [ B e e 2.850 ....03/01/2022 ...|....03/15/2032 ...
26441C-AY-1 ..... DUKE ENERGY CORPORATION ... 12 e 2.BFE ..|.. ...79.6270 |... 79,627 |oeeeeiieeeeen 100,000 [oeneeeeeieee e n 94,512 | [ BT e e s 3.950 ....05/29/2018 ...|....08/15/2047 ...
264410-BX-2 ..... DUKE ENERGY CORPORATION ..2.BFE .. ...99.9500 |. ..319,841 |. 4,125 |.. ....06/01/2023 .. 04/15/2026 ...
144141-DB-1 ..... DUKE ENERGY PROGRESS LLC 1.FFE .. ...86.7120 |. 86,712 .4.100 |.. ....03/19/2021 .. 05/15/2042
036752-AC-7 ..... ELEVANCE HEALTH INC. .... .2.BFE .. ...98.1600 |. 49,080 .3.350 |.. ....01/28/2019 .. 12/01/2024
532457-BY-3 . ELI LILLY AND COMPANY . 1EFE .. ...64.9290 |. 48,696 .2.250 |.. ....04/24/2020 .. 05/15/2050
29366M-AA-6 ..... ENTERGY ARKANSAS LLC . 1FFE .. ...85.8430 |. 47,214 |. .4.200 |.. ....03/02/2022 .. 04/01/2049 ...
203640I-AZ-1 ..... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... ...94.1920 |... ...70,644 |.... 75,000 [eeeenniiieeeeennnn 73,398 [ e 400 [ e e 3.120 ...09/07/2018 ...|....09/01/2027 ...
20415F-AC-8 ..... ENVISTA HOLDINGS CORPORATION .. 2.CFE ..|... .. 141,609 |...91.3060 |... 136,959 |.... . 150,000 |.. 142,067 e e 888 | e 1.750 ....00/27/2023 ...|....08/15/2028 ...
30161N-AX-9 ..... EXELON CORPORATION .. 2.BFE ..|... .. 224,537 |...95.4130 |... 214,680 |.... 228,891 e e 82 | e s 4.050 ....03/30/2020 ...|....04/15/2030 ...
30231G-AY-8 ..... EXXON MOBIL CORPORATION ... .. 1.DFE ..|... .. 124,736 |...80.2450 |... 12782 s e T e e 2.9% ....11/07/2019 ...|....08/16/2039 ...
30231G-BJ-0 ..... EXXON MOBIL CORPORATION ... .. 1.DFE ..|... .. 113,082 |...97.0960 |... 106,738 e [ (2,1688) | e e 3.294 ....01/13/2021 ...|....03/19/2027 ...
313747-AY-3 ..... FEDERAL REALTY OP LP . .. 2.AFE ..|... ..39,633 |...93.4570 |... . 80,000 [ 39,857 i [ 37 L e e 3.250 ....06/20/2017 ...|....07/15/2027 ...
316773-CV-0 ..... FIFTH THIRD BANCORP ... .. 2.AFE ..|... 106,586 |...95.9870 |... ...95,987 |.... 104,624 o e (1,048) | e s 3.950 ....02/07/2022 ...|....03/14/2028 ...
341081-FP-7 ..... FLORIDA POWER & LIGHT COMPANY . .. 1.DFE ..|... .. 117,983 |...81.7840 |... 102,230 |.... o TBTBT | e 192 L e e 3.700 ....06/05/2018 ...|....12/01/2047 ...
345370-CZ-1 . FORD MOTOR COMPANY ............. .. 2.CFE .. 255,243 |...99.5780 |. ..268,861 | .256,339 |.. .0.000 |.. ....10/31/2023 .. 03/15/2026 ...
369550-AY-4 ..... GENERAL DYNAMICS CORPORATION ... .. 1.GFE ..|.. . 70,223 ...97.3250 |... 72,994 | 75,000 i 74,288 [ o 790 [ i foenns 2.375 ...06/12/2018 ...|....11/15/2024 ...
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369604-BV-4 ..... GENERAL ELECTRIC COMPANY .....cevvvnniiiiiiiiinneeiinnans L 2AFE L 230,679 [...95.1190 [..........een.n 214,019 |ooennnnnnnnnn 225,000 [.oeiiiiennnnnnns 227,872 [eoveeeeiiniiinnnee ovvvnnneeen (851) [ o e 3.450 |...... 3.073 ....06/24/2020 ...|....05/01/2027 ...
37045X-DS-2 ... GENERAL MOTORS FINANCIAL COMPANY INC. .. 2.BFE ..|... .. 121,125 |...85.0680 |... ..125,000 |.. 121,765 e o388 | e e 3.100 |...... 3.530 ....02/09/2022 ...|....01/12/2032 ...
375558-Bl-4 ..... GILEAD SCIENCES INC. ...oevvvvvvnnniinnns .. 2.AFE ..|... .. 118,415 ]...95.4090 |... ..125,000 |.. 122,700 | o874 L e e 2.950 |...... 3.629 ...12/12/2016 ...|....03/01/2027 ...
AR8389-75-1 ..... GLENCORE FUNDING LLC .. 2.AFE ..|... .. 394,730 |. 109.9600 |... . 400,000 |.. 897,936 oo feeeeee e 1,858 e e e 0.000 |...... 0.418 ....07/05/2022 ...|....08/27/2025 ...
42824C-AN-9 ... HEWLETT PACKARD ENTERPRISE COMPANY . .. 2.BFE ..|... .. 127,958 |...99.4850 |... ..125,000 |.. 125,783 i e (B81) | [ e 4.900 |...... 4.580 ....01/15/2019 ...|....10/15/2025 ...
438516-BII-5 ..... HONEYWELL INTERNATIONAL INC. .. .. 1.F FE ..|... 76,114 (...98.2220 |.....ccovuueeeeenn 73,666 |oeevenneeeennnnn 75,000 [oeeeinnniee e 75,180 | e (238) | e e 2.300 |...... 1.995 ....09/25/2019 ...|....08/15/2024 ...
404280-AN-1 ..... HSBC HOLDINGS PLC .. 1.G FE ..|... 1140770 |ooevvvnieeeenn 85,558 | 75,000 [oiiiiinnnnnnn89,960 |aenniiiiiins o (B27) s e 6.100 |...... 4.589 ....06/06/2018 ...|....01/14/2042 ...
404280-BX-6 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...97.6890 |..ooovnniieenn 244,228 |niiiiii.250,000 [oeiiiiiiieeeeen 285,874 | e (3,8329) [ e e 4.292 |...... 2.915 ...11/07/2019 ...|....09/12/2026 ...
404280-BZ-1 ..... HSBC HOLDINGS PLC .1.GFE .. ...99.6440 |. .3.803 |......3.531 ....06/02/2019 .. 03/11/2025
404280-CT-4 . HSBC HOLDINGS PLC . 1.GFE .. ...83.1450 |. .2.804 |......2.807 ....05/18/2021 .. 05/24/2032
458140-AU-4 . INTEL CORPORATION .. 1FFE .. ...95.6930 |. . . .2.600 |......3.069 ....04/06/2017 .. 05/19/2026 ...
459200-HU-8 ..... INTERNATIONAL BUSINESS MACHINES CORPORAT .....evevee |ovn voe [ vvvennn [T ceviicis |- 1.G FE ..|... ...99.6260 |... 49,813 50,000 [ennnieieieee 50,000 |eieiiiieeeeeie o2 e [ e 3.625 |...... 3.695 ....10/12/2018 ...|....02/12/2024 ...
459200-KA-8 ..... INTERNATIONAL BUSINESS MACHINES CORPORAT ........ceewfoun voe]vmmeeen [T oiiiiins .. 1.G FE ..|... . ...95.2490 |... 119,061 |.... 133,078 s e (1,400) | e e 3.500 |...... 2.249 ....02/20/2020 ...|....05/15/2029 ...
459200-KL-4 ..... INTERNATIONAL BUSINESS MACHINES CORPORAT .. 2 s .. 1.G FE ..|... .. 233,052 |...69.0670 |... 1 00283,208 e oo A s e s 2.950 |...... 3.037 ....04/30/2020 ...|....05/15/2050 ...
472145-AF-8 ..... JAZZ INVESTMENTS | LIMITED .. 3.CFE ..|... .. 278,473 1. 100.6610 |... 22 275,562 |oeeeeennn (1,739) foniiiiiinnn (B99) | e s 2.000 |...... 1.677 ...07/07/2023 ...|....06/15/2026 ...
477839-AB-0 ..... JOHN BEAN TECHNOLOGIES CORPORATION . 1.G FE . ... 15,000 |...89.8430 |... . eeerrereeeeennnn 15,000 [oeeniiiiis e [ e e 0.250 |...... 0.250 ....05/31/2022 ...|....05/15/2026 ...
478160-CE-2 ..... JOHNSON & JOHNSON ... 2 s 1.AFE. ... 98,617 |...96.7190 |... 100,000 Joeeveviiiiennnnn 99,413 o i 178 e [ e 2.950 |...... 3.194 ....02/19/2019 ...|....03/03/2027 ...
478160-CK-8 ..... JOHNSON & JOHNSON ... 2 s 1.A FE . .. 149,429 |...95.7050 |... . 150,000 |.. 149756 e e BB e e e 2.900 |...... 2.986 ....11/13/2017 ...|....01/15/2028 ...
46625H-JY-7 JPMORGAN CHASE & C0. ovvvvnvvviininniiiiiinieeevveennns foee e e | s 1.6 FE . .. 154,122 ]...98.9210 |... . 150,000 |.. 150,575 v et (809) e e e 3.875 |...... 3.370 ....06/02/2019 ...|....09/10/2024 ...
46625H-RV-4 . JPMORGAN CHASE & CO. . 97,920 |...95.4540 |. . 100,000 ..99,179 |.. .2.950 |......3.316 ....03/26/2019 .. 10/01/2026
46647P-BN-5 ..... [ JPMORGAN CHASE & CO. . 47,448 |.. 71.8010 |. 50,000 . 47,592 |.. .3.109 |......3.438 ....03/19/2021 .. 04/22/2051
46647P-BP-0 ..... [ JPMORGAN CHASE & CO. ...87.5%0 |. . 150,000 150,617 |.. 2.9 |......2.927 ....05/07/2020 .. 05/13/2031
46647P-CC-8 . JPMORGAN CHASE & CO. evvvveniviiiniiniieiinnineevcenas fean e ...84.5730 |. ..320,000 .309,925 |.. .1,066 |. .2.580 |......3.059 ....02/07/2022 .. 04/22/2032 ...
48133D-L2-4 . JPMORGAN CHASE FINANCIAL COMPANY LLC ..evvvveneeaeens feun e . 130.2160 |. . 310,000 .339,744 |.. (7,754) | .0.500 |.....(2.124) ....03/24/2023 .. 06/15/2027 ...
483548-AF-0 ..... KAMAN CORPORAT ION ...97.8930 |... ...65,000 |.. 5,000 [ovvvvvennn (1,878) |oeeeeeiiiiiiiiiins foiiiiiiiiiiiinens oo 3.250 |...... 0.358 ....04/08/2021 ...|....05/01/2024 ...
49446R-AS-8 ... KIMCO REALTY OP LLC ...96.0440 |.......coeeeeenn 96,044 |.oeniiiiinnntn 100,000 [eiiiiiiieeeeeennn 99,867 e e 38 | e e 3.800 |...... 3.918 ....08/22/2017 ...|....04/01/2027 ...
53944Y-AF-0 ..... LLOYDS BANKING GROUP PLC .. ...98.7990 |......oeeeennnn 197,599 |.oiiiiiiinnnnt 200,000 [iiiiiinnnnnn200,005 |oaenniiiiiinens o () e [ e 4.450 |...... 4.548 ....05/16/2018 ...|....05/08/2025 ...
540424-AT-5 ... LOEWS CORPORATION 1..91.2500 |.oeeeiniieeeeenn 77,568 | 85,000 [oeiiiiiee e 84,987 | o9 s e e 3.200 |...... 3.265 ....05/06/2020 ...|....05/15/2030 ...
548661-DV-6 ..... LOWE'S COMPANIES INC. ... ...95.1720 |... . e 19,000 [ 7315 L el TBT L [ e 2.500 |...... 3.689 ....08/06/2018 ...|....04/15/2026 ...
5526 1F-AR-5 M&T BANK CORPORATION ...94.7210 |... 246,276 |.... .. 260,000 UUTURR FPRRTRRRP RN 5.088 |...... 5.182 ....01/24/2023 ...|....01/27/2034 ...
571748-BG-6 ..... [MARSH & MCLENNAN COMPANIES INC. ...99.4470 |. ..124,309 |. .131,889 |.. (1,273) | .4.375 |...... 3.233 ....09/26/2019 .. 03/15/2029 ...
58933Y-AX-3 ..... [MERCK & CO. INC. . ...95.8000 |. ..167,650 |. .183,488 |.. (1,603) | .3.400 |......2.386 ...10/30/2019 .. 03/07/2029
589889-AA-2 ..... [MERIT MEDICAL SYSTEMS INC. . . 110.4750 |. ...99,428 |. 92,975 |.. ... (25) |. .3.000 |......2.339 ....12/06/2023 .. 02/01/2029
59156R-BH-0 . METLIFE INC. ... 1 ...99.3300 |. ..198,660 |. .200,368 |.. .3.600 |......2.971 ....04/06/2017 .. 04/10/2024
55303J-AB-2 . MGP INGREDIENTS INC. . 2. ... . 116.6260 |. ..221,589 |. .209,654 |.. 1,875 |.....(1.594), ....12/06/2023 .. 11/15/2041 ...
594918-BT-0 ..... MICROSOFT CORPORATION ... 12 e 1.A FE . .. 142,498 |...87.7450 |... 109,681 |.... 140,631 e [ (495) e e e 3.700 |...... 2.975 ....12/05/2019 ...|....08/08/2046 ...
594918-BY-9 ..... MICROSOFT CORPORATION ... 12 1.AFE. 330,530 |...97.4110 |... 824,357 i e (1,488) | e e 3.300 |...... 2.844 ...07/15/2019 ...|....02/06/2027 ...
61744Y-AP-3 ..... MORGAN STANLEY 12 1.G FE . L.79,922 [...94.9830 [.oeeeeeveieeeeen 71,287 | 75,000 [ 78,418 e [ (T87) e [ e 3.772 |...... 2.624 ....01/25/2022 ...|....01/24/2029 ...
61746B-EF-9 ..... MORGAN STANLEY ... .. 108,861 |...96.9800 |.................. 96,980 [................ 100,000 |oovevvnnnnnnnnnn 104,084 [oeennniinninnns ovveeennn (1,278) v oo e 3.625 |...... 2.266 ....02/20/2020 ...|....01/20/2027 ...
61747Y-EY-7 ..... MORGAN STANLEY ... .. 161,637 |. 107.4050 |... . e 160,810 |eveeeeeeeeenis [ (827) e e e 6.342 |...... 5.460 ....02/15/2023 ...|....10/18/2033 ...
61772B-AB-9 ..... MORGAN STANLEY .. 208,985 |...92.1350 |... 207,304 |.... 215,236 | ool 2,783 | e s 1.598 |...... 3.008 ...08/22/2022 ... |....05/04/2027 ...
61775M-L3-8 ..... MORGAN STANLEY FINANCE LLC .. .. 228,998 |. 104.0280 |... 228,862 |.... 228,862 e e (136) e e e 2.500 |...... 1.069 ....12/06/2023 ...|....11/06/2026 ...
BA77OM-VX-1 ..... MORGAN STANLEY FINANCE LLC .. .. 246,600 |. 104.0400 |... ..249,6% |.... 286,333 | e (267) | e e 2.500 |...... 1.565 ....11/03/2023 ...|....11/06/2026 ...
628530-BK-2 ..... MYLAN INC. oo 110,943 |...96.5740 |. 96,574 |. .105,923 |.. .4.550 |......3.038 ....02/10/2020 .. 04/15/2028 ...
637432-NS-0 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN ............ . 49,889 |...94.5750 |... L A7,287 50,000 il 49,939 |oivvviinniiiiinns Joveevniiinnenn 10 s i s 3.700 |...... 3.796 ...01/28/2019 ...|....03/15/2029 ...
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780097-BA-8 ..... NATWEST GROUP PLC ...eviviiiiiieieiiiiiiiee e L AGFE e 261,700 |...99.0800 |........oeeeeeenn247,700 fouenniiiinnnnnnnn250,000 [oviiininnnnnnnnnn264,228 [oenniciiininnns fovvveenees (1,751) v oo e 4.800 |...... 4.099 [AO coeeen evrrniinieieens 2,867 [oooviiiiinnnnns 12,000 |....05/30/2019 ... |[....04/05/2026 ...
665859-AU-8 ..... NORTHERN TRUST CORPORATION .. 1.EFE ..|... . 74,930 [...93.9740 |....covvneiieeeenn 70,480 |oeeennnieeeennenn 75,000 [oiiiiiie et 74,960 | ool T s e [0 30150 3.211 ....04/30/2019 ...|....05/03/2029 ...
67021C-AN-7 ..... NSTAR ELECTRIC COMPANY .. 1.F FE ..|... . 99,978 |...93.8870 |...........oe.....93,887 |oevninniinnnnnn 100,000 [oniiiinnnnnnn 99,987 ovviiiiiiiiiiins o2 e e 10000030260 Ll 3.306 ....05/14/2019 ...|....05/15/2029 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC. .. .. 2.AFE ..|... ... 76,298 |...96.3850 |..eevvuunieeeennn 72,288 [oueniiieiineen 75,000 |oeeeeniiieeeennnn 75,802 [eeecciiiiieeee [oeeeeeeneeee (164) | oo +222223.600 ... 3.408 ....06/18/2019 ...|....09/01/2027 ...
68389X-BV-6 ..... ORACLE CORPORATION .. 2.BFE ..|... .. 167,308 |...90.0180 |... . 161,608 e oo (1,829) | e [000002.950 L 1.610 ....10/28/2020 ...|....04/01/2030 ...
70202L-AB-8 ..... PARSONS CORPORATION B .. 2.CFE ..|... .. 103,470 |. 143.4180 |... 136,247 |.... ... 101,072 ....07/27/2023 ...|....08/15/2025 ...
70450Y-AJ-2 ..... PAYPAL HOLDINGS INC. ... 12 .. 1.G FE ..|... .. 158,445 |...74.7880 |... 112,182 |.... ....157,953 ....06/15/2021 ...|....06/01/2050 ...
713448-DN-5 ... PEPSICO INC. ... 12 .. 1.EFE ..|... 118,439 |...94.9890 |... .. 118,736 |.... ... 122,421 ....03/12/2019 ...|....10/06/2026 ...
713448-DY-1 ..... PEPSICO INC. 1, .1EFE .. ..95,754 [...96.0240 |. 96,024 |. ..98,088 |.. ....07/26/2018 .. 10/15/2027
717081-ET-6 PFIZER INC. .... 1, 1.FFE .. 101,960 |...96.4200 |. 96,420 |. 101,080 |.. ...04/05/2019 .. 03/15/2029
69331C-AK-4 . PG&E CORPORATION . ...3.CZ .. 185,506 |. 104.8680 |. ..194,006 |. .185,506 |.. ....11/30/2023 .. 12/01/2027 ...
69352P-AR-4 ... PPL CAPITAL FUNDING INC. ...eeeiieeiniiieeeeinnieeeees foen o .. 2.AFE ..|... .. 443,938 |...96.9860 |... 426,739 |.... ....443,322 ....02/22/2023 ...|....03/15/2028 ...
AV5355-40-0 ..... QIAGEN N.V. oovviviiins B [T 2B ... .. 481,960 |. 102.4340 |... 409,736 |.... ....420,347 ....01/06/2022 ...|....11/13/2024 ...
747525-AU-T ..... QUALCOMM INCORPORATED ... 12 .. 1.F FE ..|... .. 126,461 ]...96.6930 |... ....125,528 ....07/17/2017 ...|....05/20/2027 ...
754730-AH-2 ..... RAYMOND JAMES FINANCIAL INC. 12 .. 1.G FE ..|... 124,241 |...75.2810 |... ... 124,281 ....03/18/2021 ...|....04/01/2051 ...
756109-AV-6 ..... REALTY [NCOME CORPORATION ... 12 .. 1.G FE ..|... ..74,924 |...98.3140 |... ....09/07/2018 ...|....04/15/2025 ...
756109-BG-8 ..... REALTY INCOME CORPORATION . 12 .. 1.G FE ..|... ... 78,926 |...97.2690 |... ...03/08/2022 ...|....08/15/2027 ...
760759-BH-2 ..... REPUBLIC SERVICES INC. ..... 12 .. 2.AFE ..|... .. 497,160 |. 101.9160 |... ....497,520 ....12/07/2023 ...|....12/15/2033 ...
761713-BA-3 ..... REYNOLDS AMERICAN INC. .. 12 .. 2.BFE ..|... .. 136,210 |...97.3270 |... ....133,433 ....06/05/2018 ...|....08/15/2035 ...
780082-AD-5 ..... ROYAL BANK OF CANADA . . .. 1.G FE .. 133,449 |...99.2000 |. 127,263 |.. ....05/04/2017 .. 01/27/2026
75513E-CH-2 . RTX CORPORATION .. 1, L2.AFE .. 102,933 |...96.2650 |. 101,873 |.. ...03/17/2022 .. 03/15/2027
78409V-AS-3 ..... S&P GLOBAL INC. ..... 1, . 1.GFE .. . 34,830 |...81.8560 |. ..34,885 |.. ....08/10/2020 .. 08/15/2030
797440-BU-7 ..... SAN DIEGO GAS & ELECTRIC COMPANY ........ccevvuvvrvvnns foun one o A 1FFE .. . 92,858 |...95.2250 |. ..97,601 |.. ....08/16/2018 .. 05/15/2026 ...
806854-AJ-4 ..... [SCHLUMBERGER INVESTMENT S.A. ieerrreiiiiieiiniiieeeeens [oen e (V- 1 1.FFE .. 105,204 |...89.8420 |. . 100,000 .103,656 |.. ....02/01/2021 .. 06/26/2030 ...
822582-CD-2 ..... SHELL INTERNATIONAL FINANCE B.V. ... [CRR—. 1 .. 1.DFE ..|... .. 147,683 |...89.9820 |... . 150,000 |.. ....148,572 ....11/07/2019 ...|....11/07/2029 ...
822582-CH-3 ..... SHELL INTERNATIONAL FINANCE B.V. ... (V- 1 .. 1.DFE ..|... .. 135,578 |...75.5490 |... ..125,000 |.. ....134,962 ...07/16/2021 ...|....04/06/2050 ...
82489T-AA-2 ..... SHOCKWAVE MEDICAL INC. .......cevnnnnns .. 250,018 |...97.2980 |... ... 249,224 ....12/11/2023 ...|....08/15/2028 ...
828807-DC-8 ..... SIMON PROPERTY GROUP L.P .. 124,161 |...95.4210 |... ....124,677 ....07/07/2017 ...|....06/15/2027 ...
844741-BG-2 ..... SOUTHWEST AIRLINES CO. .. .. 449,086 |. 100.9330 |... 388,592 |.... ....414,643 ....03/16/2023 ...|....05/01/2025 ...
845743-BlI-2 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. .. 174,073 |...90.5740 |... 158,504 |.... ... 174,094 ....06/23/2022 ...|....06/01/2052 ...
784730-AB-9 ..... SSR MINING INC. ....eevennenne ...96.0170 |. ..350,461 |. 386,181 |.. (6,771) | ... 12/11/2023 .. 04/01/2039 ...
857477-BD-4 ..... STATE STREET CORPORATION ..... ...97.1280 |. ..169,973 |. .181,983 |.. (1,287) |. ....04/09/2019 .. 12/03/2029 ...
882508-BF-0 ..... TEXAS INSTRUMENTS INCORPORATED ...92.7040 |. 37,082 ..48,256 |.. (469) |. ....10/28/2020 .. 03/15/2039
882508-BL-7 ..... TEXAS INSTRUMENTS INCORPORATED ...85.3590 |. 85,359 |. ..95,19%4 |.. . 556 |. ....02/14/2022 .. 09/15/2031
808513-BS-3 ..... THE CHARLES SCHIIAB CORPORAT ION ...82.9350 |. ..290,273 | .350,6% |.. . (89) |. ....06/27/2021 .. 05/13/2031 ...
191216-DP-2 ..... THE COCA-COLA COMPANY ...87.3190 |... 261,957 |.... ....308,550 ...(980) . ....08/31/2021 ...|....01/05/2032 ...
38141G-WM-3 ..... THE GOLDMAN SACHS GROUP INC. ... ...99.7100 |... ..249,275 |.... ...250,49% .. (2,834) [ ...06/06/2019 ...|....03/03/2024 ...
38145G-AH-3 ..... THE GOLDMAN SACHS GROUP INC. ... ...96.3430 |... L. 72,258 |.... ....02/11/2019 ...|....11/16/2026 ...
38148L-AE-6 ..... THE GOLDMAN SACHS GROUP INC. ...97.8840 |... ..146,825 |.... ....12/12/2016 ...|....05/22/2025 ...
427866-BG-2 ..... THE HERSHEY COMPANY ...68.6360 |... .. 44,613 |.... ....05/27/2020 ...|....06/01/2050 ...
437076-BT-8 ..... THE HOME DEPOT INC. ........ ...95.0770 |... 228,185 |.... ...234,545 ....08/16/2018 ...|....09/14/2027 ...
596278-AB-7 ..... THE MIDDLEBY CORPORATION .. . 122.0590 |... 189,191 |[.... ....06/31/2023 ...|....09/01/2025 ...
891140-CB-2 ..... THE TORONTO-DOMINION BANK ... ...99.5390 |... ... 74,654 |.... ....04/02/2019 ...|....03/11/2024 ...
89417E-AQ-2 ..... THE TRAVELERS COMPANIES INC. ...66.1450 |. ..109,139 |. ....04/23/2020 .. 04/27/2050 ...
89236T-GY-5 ..... TOYOTA MOTOR CREDIT CORPORATION .. ...94.1680 |... 282,504 |.... . 300,000 |. ...319,525 ...04/05/2021 ... |....04/01/2030 ...
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89352H-AN-9 ... TRANSCANADA PIPELINES LIMITED ...ovvvvvvveniiviinnnnns foen ven | s 1,2 e L 2BFE Ll 74,306 |[...97.3540 |......cevveeeeenn 73,016 |oevnnnnieeennnnn 75,000 [onniinnninnennn 74,660 |oevveeniiiiiiies oo 89 s e e 4.250 |...... 4.460 ....05/16/2018 ...|....05/15/2028 ...
637138-AC-2 ..... TRUIST FINANCIAL CORPORATION ...eeeveeeeeeeemnieeeees foun oe - 2.AFE ... . ...98.6310 |..ccevvnniieeennn 98,631 |onniiiiiinnnn 100,000 [oeeevninneeeees 100,000 |oeeeneeeeniiiieee foreeemeiiiineeeenn oo oo e 4.250 |...... 4.341 ....09/09/2014 ...|....09/30/2024 ...
902252-AB-1 ..... TYLER TECHNOLOGIES INC. ......... ... 60,000 |. 100.9890 |.........oeeeeren 80,593 [ouiniiiiiinnnnnn80,000 |ooiiiiiiinnnninnnn80,000 [ouenniiiiiiiinnns oo e [ e 0.250 |...... 0.250 ....03/24/2022 ...|....03/15/2026 ...
902494-BC-6 ..... TYSON FOODS INC. . .. 149,750 |...95.2380 |... 149,904 s e 26 e [ e 3.550 |...... 3.634 ....05/23/2017 ...|....06/02/2027 ...
91159H-HI-3 ... U.S. BANCORP .. 129,690 |...89.9720 |... . .. 127719 s e B70) | e e 3.000 |...... 2.5% ....08/14/2019 ...|....07/30/2029 ...
22541L-AE-3 ..... UBS GROUP INC. eveeeeeeeeeennieeeeeeneie e eeeenneeeeees foen o .. 129,363 |. 112.9940 |... . 100,000 |.. 119,845 | [ (1879) e e s 71425 |...... 4.439 ....06/06/2018 ...|....07/15/2032 ...
907818-DZ-8 ..... UNION PACIFIC CORPORATION .....cevvvvvnnniriinnnnninans fonn oee .. 147,782 |...83.1520 |... . 150,000 |.. 18,072 s e BB e e e 4.150 |...... 4.333 ....05/24/2018 ...|....01/15/2045 ...
91324P-DK-5 ... UNITEDHEALTH GROUP INCORPORATED .. 175,000 |...97.4890 |... . 175,000 |.. 175,000 eeeeniieeeeeis [ e e e 3.850 |...... 3.925 ....06/18/2018 ...|....06/15/2028 ...
92277G-AY-3 ..... [VENTAS REALTY LIMITED PARTNERSHIP . 105.4440 |. . 360,000 360,000 |.. .3.750 |......3.806 ....06/09/2023 .. 06/01/2026
92343V-EN-0 . VERIZON COMMUNICATIONS INC. .... ...98.2010 |. .. 75,196 |.. .3.376 |......3.189 ....04/02/2019 .. 02/15/2025
927804-GB-4 ..... [VIRGINIA ELECTRIC AND POWER COMPANY ...91.6170 |. 101,614 |.. .2.875 |......2.581 ....09/26/2019 .. 07/15/2029 ...
931142-EE-9 ..... WALMART INC. eeeeeee e ...98.7770 |... 830,284 oo e (1,149) | e s 3.700 |...... 3.345 ...03/26/2019 ...|....06/26/2028 ...
94974B-GA-2 ..... WELLS FARGO & COMPANY ... ...98.6830 |......oooieeennnnn 49,341 | .50,000 [ 49,794 | e 289 e e e 3.300 |...... 3.984 ....01/07/2019 ...|....09/09/2024 ...
94974B-GP-9 ... WELLS FARGO & COMPANY ... ...97.6860 |....ooeniiieeeenn58,612 |ouiiniiiiinnnnnn 80,000 [ooiiiiniieieeenni80,470 |oniiciees e (288) | e | 3.550 |...... 3.137 ....09/12/2017 ...|....09/29/2025 ...
95000U-20-4 ... WELLS FARGO & COMPANY ... ...97.2920 |..ooovniiiennnnnnn 97,202 |oninniiiinnnnn 100,000 [iiiiinnnnnn 104,479 | e (848) [ e | 4.150 |...... 3.197 ....07/15/2019 ...|....01/24/2029 ...
95000U-2F-9 ..... WELLS FARGO & COMPANY ... 1..95.5100 |.oeeevvnieeeeennn 71,633 [ 75,000 [ 75,887 |eeeecceiiieee o (344) | o e 3.1%6 |...... 2.736 ....11/05/2019 ...|....06/17/2027 ...
95000U-2N-2 ... WELLS FARGO & COMPANY ... ...95.8940 |....oooiiiiennn 47,947 | 50,000 [oiiiiiinnnnnn50,000 |oaiiiiiiiiens e e [ e 2.188 |...... 2.212 ....04/23/2020 ...|....04/30/2026 ...
95041A-AB-4 ..... WELLTOWER OP LLC . 110.1470 |.................424,066 |.................385,000 |..ccevuuuireeeen 386,666 |oeeeneeeeennnnnne foreeeenneenn (228) Jevneeeceeiiees oo e 2.750 |...... 2.679 ....05/24/2023 ...|....05/15/2028 ...
960413-AU-2 ..... WESTLAKE CORPORATION ...90.5430 |...oovviiiennnnnn 27,163 | 30,000 [oiiiiiinnnnn 29,916 [ e 11 e [ e 3.375 |...... 3.483 ....06/09/2020 ...|....06/15/2030 ...
961214-EL-3 ..... WESTPAC BANKING CORPORATION . ...89.6600 |. .2.650 |......2.413 ....02/04/2020 .. 01/16/2030
98149G-AA-8 ..... WORLD KINECT CORPORATION .50,000 |. 101.1040 |. .3.250 |......3.295 ....06/22/2023 .. 07/01/2028 ...
983919-AK-7 ..... XILINK INC. oveviiiiiinns .. 124,966 |...88.5760 |... 124,978 s [ 8 e e s 2.375 |...... 2.406 ...05/12/2020 ... |....06/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneou:

Obligations 31,696,051 | XXX 31,336,633 9,221 (146,984) XXX XXX XXX XXX
06606W-AN-4 ..... BANKBOSTON HOME EQUITY LOAN TRUST 1998-2 . . ]...99.2120 |. .6.140 |......6.125 ....08/14/2003 .. 11/25/2028 ...
172973-4C-0 ..... CMSI 058 1A5 FIX .....eeneeeeee ...95.4080 |. .5.500 |......6.389 ....12/21/2005 .. 11/25/2035 ...
12667F-RY-3 ..... CWALT 0422CB 1A1 SR SEQ FIX . . 100.5350 |. .6.000 |......5.824 ...03/28/2006 .. 10/25/2034 ...
23242M1-AD-3 ..... [CWHEQ HOME EQUITY LOAN TRUST SERIES 2006 . . 183.6520 |. .6,866 .7.018 |......8.499 ...06/16/2006 .. 01/25/2029 ...
64828Y-AR-2 ..... NRULT 142 A3 SR FIX ...94.7840 |... s 13,628 [l 13,876 [ e () [ [ e 3.750 |...... 3.273 ....10/02/2014 ...|....05/26/2054 ...
75970N-AN-9 ..... RENAISSANCE HOME EQUITY LOAN TRUST 2005- ............ ... 94.3450 |...ooiiieeens 235,862 [...ccvvuuniiaenns 250,000 f......coeennnn 249,493 | feeiiiien 85 i e [ 5.701 |...... 5.528 ...03/17/2006 ...|....08/25/2035 ...
1029999999. Subtotal - Bonds - Industrial and Miscella

Residential Mortgage-Backed Securities 286,936 [ XXX 294,810 294,107 319 XXX XXX XXX XXX
06542B-BI-6 ..... BANK 21BN32 B SUB SEQ FIX ...oevvvvveniiiiiniiiiiicinns foee e | s L R TA s 257,485 |...77.4290 250,000 [...eevevnnnnnnns 255,575 |ovvveiiiiiiiiinns forriiiiiinnns ((CIc15 N R RN RN 2.960 |...... 2.653 ....03/16/2021 ...|....04/17/2054 ...
08163G-AU-4 ..... BMARK 21B28 A5 SR FIX ... N .. 308,999 |...81.9040 |... . 300,000 |.. ....306,985 e (858) [ e [t 2.224 |...... 1.909 ....08/03/2021 ...|....08/17/2054 ...
08163J-AC-8 ..... BMARK 21B29 A3 SR FIX ... I L .. 139,050 |...85.7020 |... ..135,000 |.. ... 137,774 (BT [ e e 2.284 |...... 1.837 ....09/17/2021 ...|....09/17/2054 ...
08163K-BG-5 ..... BMARK 21B30 A5 SR FIX ... N .. 175,097 |...83.7470 |... . 170,000 |.. ... 174,078 et (BT5) [ e et 2.576 |...... 2.265 ....10/29/2021 ... |....11/17/2054 ...
08163M-AB-3 ..... BMARK 21B31 A2 SR FIX ... [ T e [ | .. 154,494 1...92.1240 |... . 150,000 |.. ...152,671 L (908) [ i [ 2.588 |...... 1.961 ...12/08/2021 ...|....12/17/2054 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,085,125 | XXX 835,538 1,005,000 1,027,083 (3,510) XXX XXX XXX XXX
380149-AD-6 ..... GM FINANCIAL CONSUMER AUTOMOBILE RECEIVA .... oo |- 1LAFE L) .. 118,594 |...94.7760 |... ..125,000 |.. 122,125 | e 2,091 | e s 0.820 |...... 2.540 ....06/26/2022 ...|....10/16/2026 ...
92348K-AH-6 ..... VERIZON MASTER TRUST | TAFE L .. 134,968 |...96.2970 |... s ..135,000 |.. 134987 s o9 e e e 1.530 |...... 1.548 ....01/19/2022 ...|....07/20/2028 ...
98163L-AD-2 ..... WORLD OMNI AUTO RECEIVABLES TRUST 2021-B ............ L LAFE s 164,637 |...94.0820 |.....oeeeeennnn 164,644 |......ooeeennnn 175,000 |-eeveeniieennnnn 169,821 [.oovvvvviiiiiienn o 3,190 [ i [ 0.690 |...... 2.584 ...05/31/2022 ...|....06/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 418,199 | XXX 413,116 435,000 426,933 5,290 XXX XXX XXX 160 4,299 XXX XXX
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1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 33,436,311 | XXX 31,086,083 32,534,810 33,084,756 9,221 (144,885) XXX XXX XXX 214,125 870,311 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 50,279,831 | XXX 45,653,546 47,435,000 48,427,905 9,221 (367,991) XXX XXX XXX 417,120 1,509,234 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 16,082,007 | XXX 14,211,012 15,978, 146 16,088,518 (759) XXX XXX XXX 40,21 469,890 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,807,438 [ XXX 1,482,676 1,755,000 1,782,448 (4,300) XXX XXX XXX 4,001 49,064 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 418,199 | XXX 413,116 435,000 426,933 5,290 XXX XXX XXX 160 4,299 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 68,587,565 | XXX 61,760,350 65,603,146 66,725,804 9,221 (367,760) XXX XXX | XXX 461,642 2,032,487 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
...22,048,948 1B ..$............ 2,984,154 1C.. ....4,978,865 1D .$........... 6,023,667 1E..$............. 5,434,020 1F ..$ ............. 5,318,800 1G..$............. 7,935,534

.5,795,425 2B ..$ ..
3B..$

2,703,522 2C ..

o
2
=
ny
D
<
w
o
[ERTRT RIS

.2,270,920
554,043
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 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/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
00170F-20-9 .. [AMG CAPITAL TRUST Il .....eeeeeeeennnnnnnnnnns [evvvvnnnnns fevvnnns e 9,300.000 |........... 50.00{....... 0.000 |...cceeeennnnns 510,874 |...... 50.224 |..oovviiiiinnns 467,083 |.........cueeeee 515,784 |..ceveiiinnnnns 5,987 | 898 [ Lo | (2,639)]. e foreiiiiiiinees (2,639). .. .. 2.C FE ..].. 09/30/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 510,874 XXX 467,083 515,734 5,987 (2,639) (2,639 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 510,874 | XXX 467,083 515,734 5,987 (2,639) (2,639 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

467,083

(2,639

4509999999 - Total Preferred Stocks XXX 5,987 (2,639),
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C .8 e 1D 8 e TE 8 e LI LLCT
1B 2C..$ .510,874
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31337#-10-5 ... [FEDERAL HOME LOAN BANK CINCINNATI OH ......ceevennnns 31U IR R 1,190.000 .... 119,000 .. 05/11/2020 .| oees wenens
427098-11-6 ... [HERCULES INC-CW29 .........ccvvvvuiiiiiiiinnniiiiiinnnnns [orneennnnns 000 [oeiiieeeniiiiiinennen 436 [ 21,806 [ 836 | .. 1273172021 ).l el
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 119,436 XXX 119,436 119,000 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 119,436 XXX 119,436 119,000 XXX XXX
315911-75-0 ... [FIDELITY 500 INDEX FUND .....oovvviivinnnnnnriiinnnnnns [ evveenniens [ eveeniid]enee ....11,346.464 |....... ... 1,877,726 165.490 |..... ...1,877,726 ... 404,577 .. 11/02/2018 .| .. eeeens
315911-74-3 ....[FIDELITY EXTENDED MARKET IN 7,623.190 ... 595,066 |.........78.060 |.. . 192,918 |. .. 11/02/2018 .. .cees wenens
922908-71-0 ... [VANGUARD 500 INDEX FUND ............. . 5,143.930 .2,263,278 |........ 439.990 |.. . 552,390 |. .. 09/25/2008 ..
922908-69-4 ... [ VANGUARD EXTENDED MARKET INDEX FUND ................. PP T TR 8,309.710 ....1,036,055 ... 246,008 .. 03/11/2008 ..]..coes wennns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 5,772,125 XXX 5,772,125 1,395,893 80,091 1,121,719 1,121,719 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 5,772,125 XXX 5,772,125 1,395,893 80,091 1,121,719 1,121,719 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
464287-16-8 ... [ ISHARES SELECT DIVIDEND ETF ..oeeevveeeieeiiiiieeeees [ evvvvnenns | evvvvnisoe s 15,056.000 |-.vveneeeeennnnn 1,764,864 |........ 17.220 |eeeeininns 1,764,864 |.eeeveneieeinnnnns 977,638 [.eeeeeeeeeeeeeniieeeeee feeeeeeeeiis 67,385 [ooeeeeeieeiieeeeeeiiieees e (50,889)[.. e eeeeeeeeeeeeniis Jeenneeeeeennnans (50,889) [-eeeeeeennereeeennnnns .. 06/13/2008 ..|...... wunenn
921946-40-6 ....[VANGUARD HIGH DIVIDEND YIELD INDEX FUND .......cceve [oevemmnnns | eommnnns]innniniiiinnnnnns 19,157.000 |...ovviivvnnnnnns 2,138,496 |........ 111.630 [oooiiiiinnnnns 2,138,496 |...oiiiiiiinnnnnnns 977,383 [.ooiieeeiiiiiiiiiniiins foeeiiiiiiiis 66,628 [.....coiiiiiiiiiiiiiiiins o 65,517 | o 65,517 [oiiiiiiiiiiiiiiiiiinnns .. 06/13/2008 ..]...... ......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 3,903,360 XXX 3,903,360 1,955,021 134,013 14,628 14,628 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks 9,794,921 XXX 9,794,921 3,469,914 223,682 1,135,560 1,135,560 XXX XXX
5999999999 - Total Preferred and Common Stocks 10,305,795 XXX 10,262,004 3,985,648 5,987 247,630 1,135,560 1,182,921 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1C.$ ... LD I SR TE 8 e F e 168 e

1B 2C..$

1C 3C..$

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL 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
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-dd-1 ......... US TREASURY .ttt ne | ceneeneeneeneans s .12/07/2023 ... | BARCLAYS AMERTCAN ..t etttitttttstt st ettt sttt sttt sttt sttt st st sbesnesnnsnes [srensensensensesnensennennennenens |oressensensensensensensens 257,398 |veiviiriiieiiiiiiiens 250,000
0109999999. Subtotal - Bonds - U.S. Governments 257,393 250,000
3140N4-PK-T7 ......... FNCL BX0425 5.500 11/01/52 .. +|-...01/18/2023 ...| J.P. MORGAN ... 254,769 |.. ... 249,391 |..
3133KQ-FT-8 ... FNCL RA8278 5.000 12/01/52 .. ....04/05/2023 ... | CANTOR FITZGERALD . .. ... 147,604 |.. ... 146,710 |..
3132DU-F5-7 ..o FNCL SD8288 5.000 01/01/53 . ..vtsetsetsutsetsetsersetsetseeseesiesetseeseessessesnesnesneseeseesnesnesnesnnsnesensnnne | coneanssncancanes [ons .05/05/2023 ... | BMO CAPITAL MARKETS = US ..tutsutsutserstrsersetsetseesieseesit st siesitsie st steseesitsiesessnesnesnesnesnesnesnesnens |sressensessensensensennennennenen |orensensensensensensensens 485,558 |.eviiriiiiiiiiiiieins 488,228
0909999999. Subtotal - Bonds - U.S. Special Revenues 887,931 884,329
007973-AD-2 ......... ADVANCED ENERGY INDUSTRIES INC. ... .|-...09/08/2023 ... | CITIGROUP GLOBAL MARKETS ... ... 115,563 |.. ... 115,000 |..
00971T-AN-3 ......... AKAMAL TECHNOLOGIES INC. ...veeveeve. +|--..08/16/2023 ...|CITIGROUP GLOBAL MARKETS ... ....310,000 |.. ....310,000 |..
030401/-BB-0 ......... AVERICAN WATER CAPITAL CORP. .. +|-...06/27/2023 ...|J.P. MORGAN ....380,000 |.. ....380,000 |..
04010L-AN-3 ......... ARES CAPITAL CORPORATION. ...... +|----02/21/2023 ... |MIZUHO SECURITIES ... ... 104,734 |.. ....100,000 |..
04686J-AG6 ......... ATHENE HOLDING LTD. .. ...12/07/2023 ... |WELLS FARGO SECURITIES LLC ... ... 392,69 |.. ...400,000 [..
09709U-V7-0 .........[BOFA FINANCE LLC 07/19/2023 ... | BANK AWERICA .118,860
13469V-AA6 ......... CANTEK LTD ....10/20/2023 ... | BARCLAYS AMERICAN
125896-BII-9 ......... CMS ENERGY CORPORATION . +|---.05/02/2023 ... |BARCLAYS AMERICAN ... .
252131-AL-1 e DEXOOM INC. v +|-...12/20/2023 ... | VARIOUS 12,205,707 |..
26441C-BX-2 ......... DUKE ENERGY CORPORATION +|----08/01/2023 ...|J.P. MORGAN .. ....317,489 |..
29415F-AC-8 ......... ENVISTA HOLDINGS CORPORATION .. o |-...00727/2023 ... ... 141,609 |..
345370-CZ-1 FORD MOTOR COMPANY ...10/31/2023 ... [MIZUHO SECURITIES ... ....136,279 |..
472145-AF-8 . .| JAZZ INVESTMENTS | LIMITED .. ....07/07/2023 ... | VARIOUS ..76,816
481330-L2-4 JPHORGAN CHASE FINANCIAL COMPANY LLC . +|----03/24/2023 ... | J.P. MORGAN .. ... 153,281 |..
55261F-AR-5 ......... M&T BANK CORPORATION +|...01/24/2023 ... | BANK AMERICA .... ....260,000 |..
589889-AA-2 ......... MERIT MEDICAL SYSTENS INC. ween |- 12/06/2023 ... | J.P. MORGAN ... 113,000 |.. . ..
55303J-AB-2 ......... MGP INGREDIENTS INC. oo | 1270672023 .. ... 149,071 |.. ... 130,000 |..
B174TY-EY-T ......... MORGAN STANLEY +|--..02/15/2023 ... |BNP PARIBUS SECURITIES ... ... 161,637 |.. ... 150,000 |..
61775\-L3-8 MORGAN STANLEY FINANCE LLC .. ...12/06/2023 ... [MORGAN STANLEY ... ... 228,998 |.. 12,220,000 |..
61775M-VX-1 .........[ MORGAN STANLEY FINANCE LLC 11/03/2023 ... | MORGAN STANLEY . . 246,600 240,000
70202L-AB-8 .........| PARSONS CORPORATION .| VARIOUS .. . 125,307 .115,000
69331C-AK-4 . .| PG&E CORPORATION .. .| J.P. MORGAN 185,506 185,000

69352P-AR-4 ..

..|PPL CAPITAL FUNDING INC.
.| REPUBLIC SERVICES INC. .

. | MORGAN STANLEY .

. 443,938

760759-BH-2 . . 12/07/2023 ... | BANK AMERICA . .497,160 .500,000

82489T-AA-2 ......... SHOCKWAVE MEDICAL INC. .... . |-...12/11/2023 ... |BANK AMERICA .... ....250,018 |.. ....260,000 |..

844741-BG-2 ......... SOUTHWEST AIRLINES CO. ... .|--..03/16/2023 ... [VARIOUS .. ....102,799 |.. .. 95,000 |..

784730-AB-9 ......... SSR MINING INC. ............. .|-...12/11/2023 ... | VARIOUS .. ... 370,128 |..

596278-AB-7 ......... THE MIDDLEBY CORPORATION . |--..05/31/2023 ... ..

92277G-AY-3 ......... VENTAS REALTY LIMITED PARTNERSHIP .... .|-...06/09/2023 ... |J.P. MORGAN .. ....360,000 |..

95041A-AB-4 ......... WELLTOWER OP LLC . |--..05/24/2023 ... | VARIOUS ... 386,891 |..

98149G-AA-8 ......... WORLD KINECT CORPORAT ION. ...06/22/2023 ... [MORGAN STANLEY .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,502,641 12,607
2509999997. Total - Bonds - Part 3 7,647,965 7,529,329 14,767
2509999998. Total - Bonds - Part 5 762,696 760,088 793
2509999999. Total - Bonds 8,410,661 8,289,417 15,560
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

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 8,410,661 XXX 15,560
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
361798-LS-4 .. | G2SF MA3937 3.500 09/20/46 ... ..12/01/2023 . [PAY DON ... .. 1,692)... ....1,692 ... 1,607 ... 1,692 ... ..09/20/2046 .
361795-2P-1 .. | G2SF MA4382 3.500 04/20/47 ..12/01/2023 . | PAY DOWN 3,261 .3,261).. .3,261 |.. .3,261 |. ..04/20/2047 .
36179T-AK-1 .. | G2SF MA4510 3.500 06/20/47 ..12/01/2023 . | PAY DOWN 2,384 .2,384 .. 2,394 |.. .2,384 | ..06/20/2047 .
36179T-G3-3 .. | G2SF MA4718 3.000 09/20/47 .. ..12/01/2023 . | PAY DOWN 3,002 .3,9921.. .3,882 |.. 3,99 |. ..09/20/2047 .
36179T-JY-2 .. | G2SF MA4779 4.000 10/20/47 ..12/01/2023 . [PAY DON ... . 2,719 ... ....2,779 2,853 2,779 | ..10/20/2047 .
36179T-NR-2 .. | G2SF MA4900 3.500 12/20/47 .. ..12/01/2023 . [PAY DOUN ... .. 2,353 ... ....2,358 2,368 ... 2,358 |.... ..12/20/2047 .
36179T-SF-3 .. | G2SF MA5018 3.000 02/20/48 .. ..12/01/2023 . [PAY DON ... .. 2,656 |... ....2,656 2,59 ....2,656 |.... ..02/20/2048 .
36179T-V4-4 .. | G2SF MA5135 3.000 04/20/48 ...........ccooeeeees | ooens ..12/01/2023 . [PAY DOUN ... . 1,789 ... ....1,789 1,741 ... 1,789 |.... ..04/20/2048 .
36179T-XU-4 .. | G2SF MA5191 3.500 05/20/48 ........ccceeeeeeeees [eeeeen e 12/01/2023 .| PAY DOIN ... .. 1,462 ... ....1,462 1,462 ... 1,462 ... ..05/20/2048 .
38373M-YH-7 .. |GN 0712A C SEQ VARI ..ocooeerreiieiinnnnn [ ..01/01/2023 . [PAY DOUN ... L5111 .51 5,342 TS ) B ..04/16/2041 .
3622A2-BN-1 .. | GNJP 783645 3.500 07/15/27 ....evvvnnnnnnnnan | eeeees ..12/01/2023 . [PAY DON ... .. 7,306 |... ....7,306 .. 7,706 o 7,306 ... ..07/15/2027 .
36296R-30-8 ...| GNSF 699307 6.000 10/15/38 .....cevvvvvvvvennens [oeeens ..12/01/2023 . [PAY DOUN .ovvvvvvviiiiiies Jooeeieeiiiiieeieeeees |oeeeiiiiieeeees AT T AT 22 oo 212 | e (D e (D) fos o, 271 ..10/15/2038 .
0109999999 Subtotal - Bonds - U.S. Governments 35,056 35,056 35,573 35,129 35,056 XXX
594612-Bll-4 .. |STATE OF MICHIGAN ..ovvvvvviiiiiiiiiiiiiiiiiiiiiies [eeeees |..12/01/2023 .|MATURITY ................................................... 250,000 [......ec.eee. 250,000 |........... 302,565 |............ 256,240 ..o [ (6,240) ) [ (6,240) [ e 250,000 ..12/01/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 250,000 250,000 302,565 256,240 250,000 XXX
94766P-FR-7 .. | BOARD OF EDUCATION OF WEBER SCHOOL DISTR ....{....... ..06/15/2023 . [MATURITY ... ... 300,000 .... 368,844 .. 300,000 |.... ..06/15/2023 .
741701-08-5 .. | PRINCE GEORGE'S COUNTY MARYLAND .......cccooees [ eeeenn ..09/01/2023 . [MATURITY ... .... 150,000 ... 181,797 ..09/01/2023 .
763682-G8-8 .. | SCHOOL DISTRICT NO. 2 OF RICHLAND COUNTY ....[....... ..02/01/2023 . [MATURITY . .... 250,000 .... 303,678 ..02/01/2023 .
022447-XR-2 ...| THE ALVIN INDEPENDENT SCHOOL DISTRICT ........|.. ..02/15/2023 . | MATURITY . .360, ... 350,000 .. 426,342 .. ..02/15/2023 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Terrltorles and Po ions 1 050,000 1 050,000 1 280,661 1 058,709 1,050,000 XXX
442435-4M-2 ... | CITY OF HOUSTON ... [ oo | 05/15/2023 . [ MATURITY 253,229 | Jeeeeeeeenn (3,229) [ [ (3,229) | e 250,000 ..05/15/2023 .
31204N-S2-6 ...|FGCI E04137 2.500 11/01/27 ..12/01/2023 . [PAY DOUN ... .. 13,281 .. 11/01/2027 .
3128MF-KV-9 .. |FGCI G16408 2.500 01/01/33 ..12/01/2023 . [PAY DON ... ..01/01/2033 .
3128MM-KR-3 .. |FGCI G18303 4.500 03/01/24 .. ..12/01/2023 . [PAY DOUN ... ..03/01/2024 .
3128MM-XF-5 .. |FGCI G18677 3.000 02/01/33 .. ..12/01/2023 . | PAY DOWN ..02/01/2033 .
31307V-J2-3 .. |FGCI J38381 3.000 01/01/33 .. ..12/01/2023 . | PAY DOWN ..01/01/2033 .
31297F-JD-6 .. | FGLMC A27460 6.000 10/01/34 . ..12/01/2023 . | PAY DOWN ..10/01/2034 .
3128K2-C7-2 .. | FGLMC A41894 5.000 01/01/36 ... ..12/01/2023 . [PAY DOUN ... ..01/01/2036 .
3128K5-WP-3 .. | FGLMC A45154 6.000 05/01/35 .... ..12/01/2023 . [PAY DON ... ..05/01/2035 .
3132XC-R7-2 ...|FGLMC G67710 3.500 03/01/48 .... ..12/01/2023 . [PAY DOUN ... ..03/01/2048 .
31326G-CG-8 .. | FGLMC Q02771 4.000 08/01/41 .... ..12/01/2023 . [PAY DON ... ..08/01/2041 .
3132XT-6L-7 .. |FGLMC 051774 3.500 10/01/47 ... ..12/01/2023 . [PAY DOUN ... ..10/01/2047 .
3137GA-HR-1 .. | FH 3743A PA PAC FIX ... ..08/01/2023 . [PAY DOUN ... ..12/15/2039 .
3137AT-GC-0 .. | FH 4091G TH PACT FIX .. ..12/01/2023 . [PAY DOUN ... ..05/15/2041 .
3137AS-VD-3 .. | FH 4094J KA PAC1 FIX .. ..12/01/2023 . [PAY DON ... ..08/15/2041 .
3137AT-6B-3 .. |FH 4098D HA PAC FIX ..12/01/2023 . | PAY DOWN ..05/15/2041 .
3137AU-L2-3 .. | FH 4102K CH PAC1 FIX .. ..12/01/2023 . | PAY DOWN ..11/15/2040 .
3137AY-YA-3 .. |FH 4170E PE PACT FIX . ..12/01/2023 . | PAY DOWN ..01/15/2033 .
3136A8-V6-4 .. |FN 12113F PB PAC FIX ..12/01/2023 . | PAY DOWN ..10/25/2040 .
3136AA-MP-7 .. | FN 12139C MC PAC FIX .. ..12/01/2023 . | PAY DOWN ..05/25/2042 .
3136AB-LF-8 .. |FN 12148C KB PAC ACCDIRECT FIX ... ..12/01/2023 . [PAY DON ... ..03/25/2042 .
3136A6-TP-9 .. |FN 12638 HB PAC ACCDIRECT FIX .. ..12/01/2023 . [PAY DOUN ... ..08/25/2041 .
31371N-QN-8 .. | FNCI 257061 5.000 01/01/23 ..01/01/2023 . [PAY DON ... . [-.0170172023 .
31416Y-BX-5 .. |FNCI AB2753 3.500 04/01/26 .. ..12/01/2023 . [PAY DOUN ... ..04/01/2026 .
31417V-PZ-0 .. |FNCI AC8539 4.000 12/01/24 ... ..12/01/2023 . [PAY DOUN ... ..12/01/2024 .
31419A-2T-3 .. |FNCI AE0785 3.000 01/01/26 ..12/01/2023 . [PAY DOUN ... ..01/01/2026 .
3140XC-2A-5 .. |FNCI FM8868 2.000 10/01/36 .. ..12/01/2023 . | PAY DOWN ..10/01/2036 .
31418D-KK-7 .. | FNCI MA3897 3.000 01/01/35 .. ..12/01/2023 . | PAY DOWN ..01/01/2035 .
31418D-4C-3 ...|FNCI MA4418 2.000 09/01/36 ..12/01/2023 . | PAY DOUN ... ..09/01/2036 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
3133GA-AJ-5 .. |FNCI ON3609 2.000 09/01/35 ... ..12/01/2023 . [PAY DON ... ....23,161 ... .. 24,161 |.. ...23,161 |.... ..09/01/2035 .
313206-A9-1 .. | FNCI $B8132 2.000 12/01/36 ..12/01/2023 . | PAY DOWN . 47,765 47,765 |. ..12/01/2036 .
31371L-CE-7 .. | FNCL 254869 5.500 09/01/33 ..12/01/2023 . | PAY DOWN ..09/01/2033 .
31371N-CJ-2 ...| FNCL 256673 5.500 04/01/37 ..12/01/2023 . | PAY DOWN ..04/01/2037 .
31402C-VZ-2 .. | FNCL 725232 5.000 03/01/34 ... ..12/01/2023 . [PAY DON ... ..03/01/2034 .
31402D-MP-2 ...| FNCL 725866 4.500 09/01/34 .. ..12/01/2023 . [PAY DOUN ... ..09/01/2034 .
31403C-6L-0 .. | FNCL 745275 5.000 02/01/36 .. ..12/01/2023 . [PAY DON ... ..02/01/2036 .
31403J-SA-5 ...|FNCL 750313 5.500 11/01/33 .. ..12/01/2023 . [PAY DOUN ... ..11/01/2033 .
31405J-H4-9 ...|FNCL 790551 5.500 09/01/34 ... ..12/01/2023 . [PAY DON ... ..09/01/2034 .
314058-KJ-2 ...|FNCL 797797 6.000 04/01/35 ..12/01/2023 . [PAY DOUN ... ..04/01/2035 .
31400X-NT-2 .. | FNCL 881602 6.500 02/01/36 ..12/01/2023 . [PAY DON ... ..02/01/2036 .
31416R-FA-6 .. | FNCL AA7360 4.500 01/01/34 .. ..12/01/2023 . [PAY DOUN ... ..01/01/2034 .
31416R-HJ-5 ...| FNCL AA7432 4.500 06/01/39 ..12/01/2023 . | PAY DOWN ..06/01/2039 .
31417A-VT-3 .. | FNCL AB4225 3.500 01/01/42 ..12/01/2023 . | PAY DOWN ..01/01/2042 .
3138ER-YP-9 .. | FNCL AL9717 4.000 01/01/47 ..12/01/2023 . | PAY DOWN ..01/01/2047 .
3138MJ-FK-9 .. | FNCL AS8269 3.000 11/01/46 ..12/01/2023 . [PAY DOUN ... ..11/01/2046 .
3138MJ-K5-6 .. | FNCL AS8415 3.000 11/01/46 ..12/01/2023 . [PAY DON ... ..11/01/2046 .
3138MJ-XN-3 .. | FNCL AS8784 3.000 02/01/47 ..12/01/2023 . [PAY DOUN ... ..02/01/2047 .
3140EV-CA-3 .. | FNCL BC0964 3.500 06/01/46 .. ..12/01/2023 . [PAY DON ... ..06/01/2046 .
3140F0-JJ-4 .. | FNCL BC4764 3.000 10/01/46 .. ..12/01/2023 . [PAY DOUN ... ..10/01/2046 .
3140FP-C9-8 .. | FNCL BE3695 3.500 06/01/47 .. ..12/01/2023 . [PAY DON ... ..06/01/2047 .
3140FU-ZA-9 .. | FNCL BE8836 3.000 03/01/47 .. ..12/01/2023 . [PAY DOUN ... ..03/01/2047 .
3140GS-KW-1 .. | FNCL BH3908 4.000 08/01/47 .. ..12/01/2023 . [PAY DON ... ..08/01/2047 .
3140GS-PD-8 .. | FNCL BH4019 4.000 09/01/47 ..12/01/2023 . | PAY DOWN ..09/01/2047 .
3140H1-V2-3 .. | FNCL BJ0632 4.000 03/01/48 ..12/01/2023 . | PAY DOWN ..03/01/2048 .
3140HM-ZA-5 .. | FNCL BK7936 4.000 11/01/48 .. ..12/01/2023 . | PAY DOWN ..11/01/2048 .
3140J8-HZ-9 .. | FNCL BM3847 4.000 05/01/48 .. ..12/01/2023 . | PAY DOWN ..05/01/2048 .
3140J8-S4-6 .. | FNCL BM4138 4.000 06/01/48 .. ..12/01/2023 . | PAY DOWN ..06/01/2048 .
3140J8-6J-7 .. | FNCL BM4472 3.500 07/01/48 .. ..12/01/2023 . [PAY DON ... ..07/01/2048 .
3140J9-KN-0 .. | FNCL BM4800 4.000 10/01/48 ..12/01/2023 . [PAY DOUN ... ..10/01/2048 .
3140J9-SN-2 ...| FNCL BM5024 3.000 11/01/48 ..12/01/2023 . [PAY DON ... ..11/01/2048 .
3140JM-5B-4 .. | FNCL BN5341 4.500 03/01/49 ... ..12/01/2023 . [PAY DOUN ... ..03/01/2049 .
3140JQ-RY-1 .. | FNCL BN7702 3.500 08/01/49 .. ..12/01/2023 . [PAY DON ... ..08/01/2049 .
3140JI-QR-4 ...| FNCL B02263 3.500 10/01/49 ... ..12/01/2023 . [PAY DOUN ... ..10/01/2049 .
3140JX-RN-0 .. | FNCL B03192 3.000 10/01/49 ..12/01/2023 . | PAY DOWN ..10/01/2049 .
3140KG-R5-4 .. | FNCL BP8607 2.500 06/01/50 .. ..12/01/2023 . | PAY DOWN ..06/01/2050 .
3140KY-CT-9 .. | FNCL BR0981 2.500 05/01/51 ..12/01/2023 . | PAY DOWN ..05/01/2051 .
3140L0-PW-1 .. | FNCL BR2236 2.500 08/01/51 ..12/01/2023 . | PAY DOWN ..08/01/2051 .
3140L2-4V-2 .. | FNCL BR4435 2.000 04/01/51 ..12/01/2023 . | PAY DOWN ..04/01/2051 .
3140LN-HS-9 ...| FNCL BT0240 2.000 09/01/51 .. ..12/01/2023 . [PAY DOUN ... ..09/01/2051 .
3140LY-GB-3 .. | FNCL BT9193 2.000 11/01/51 .. ..12/01/2023 . [PAY DON ... ..11/01/2051 .
3140N4-PK-7 .. | FNCL BX0425 5.500 11/01/52 .. ..12/01/2023 . [PAY DOUN ... ..11/01/2082 .
3140Q9-HIi-6 .. | FNCL CA2044 4.500 07/01/48 .. ..12/01/2023 . [PAY DON ... ..07/01/2048 .
314009-XM-0 .. | FNCL CA2483 4.500 10/01/48 .. ..12/01/2023 . [PAY DOUN ... ..10/01/2048 .
3140QF-7C-7 .. | FNCL CA8090 1.500 12/01/50 ..12/01/2023 . [PAY DOUN ... ..12/01/2050 .
31400M-B2-9 .. | FNCL CB1856 2.000 10/01/51 ..12/01/2023 . [PAY DOUN ... ..10/01/2051 .
3140X3-B8-0 .. | FNCL FM0062 3.500 02/01/50 ..12/01/2023 . [PAY DOUN ... ..02/01/2050 .
3140X5-CM-3 .. | FNCL FM1875 4.000 01/01/49 .. ..12/01/2023 . | PAY DOWN ..01/01/2049 .
3140X5-R6-2 .. | FNCL FM2308 4.000 07/01/49 ..12/01/2023 . | PAY DOUN ... ..07/01/2049 .
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3140X6-SW-2 .. | FNCL FM3232 3.500 04/01/48 ... ..12/01/2023 . [PAY DON ... .o (428)]... ...(425) ... 7,159 ..04/01/2048 .
3140X6-2Y-0 .. | FNCL FM3458 3.000 01/01/50 ..12/01/2023 . | PAY DOWN . (505) (505) .8,887 |. ..01/01/2050 .
3140X6-2N-0 .. | FNCL FM3480 2.500 06/01/50 .. ..12/01/2023 . | PAY DOWN . (417) (417) 10,541 |. ..06/01/2050 .
3140X8-P9-2 .. | FNCL FM4947 2.000 12/01/50 .. ..12/01/2023 . | PAY DOWN . (545) .(545) 15,603 |. ..12/01/2050 .
3140X8-3J-4 .. | FNCL FM5300 1.500 12/01/50 .. ..12/01/2023 . [PAY DON ... ... (182)[... ... (182) ... ..12/01/2050 .
3140XA-TM-4 .. | FNCL FM6855 2.500 04/01/51 .. ..12/01/2023 . [PAY DOUN ... ... (896)]... .. (89%)|... ..04/01/2051 .
3140XA-Z4-7 .. | FNCL FM7062 2.500 01/01/561 .. ..12/01/2023 . [PAY DON ... .. (569)]... . (565)|... ..01/01/2051 .
3140XA-2H-4 .. | FNCL FM7075 4.000 07/01/49 .. ..12/01/2023 . [PAY DOUN ... ..07/01/2049 .
3140XG-UA-5 .. | FNCL FS1476 3.000 03/01/52 .. ..12/01/2023 . [PAY DON ... ..03/01/2052 .
3140XH-4E-4 .. | FNCL FS2620 5.000 08/01/52 .. ..12/01/2023 . [PAY DOUN ... ..08/01/2052 .
31418C-FD-1 .. | FNCL MA2863 3.000 01/01/47 .. ..12/01/2023 . [PAY DON ... ..01/01/2047 .
31418C-YM-0 .. | FNCL MA3415 4.000 07/01/48 .. ..12/01/2023 . [PAY DOUN ... ..07/01/2048 .
31418C-ZJ-6 .. | FNCL MA3444 4.500 08/01/48 .. ..12/01/2023 . | PAY DOWN ..08/01/2048 .
31418C-4F-8 .. | FNCL MA3521 4.000 11/01/48 .. ..12/01/2023 . | PAY DOWN ..11/01/2048 .
31418C-4W-1 .. | FNCL MA3536 4.000 12/01/48 ..12/01/2023 . | PAY DOWN ..12/01/2048 .
31418D-BF-8 .. | FNCL MA3637 3.500 04/01/49 .. ..12/01/2023 . [PAY DOUN ... ..04/01/2049 .
31418D-CA-8 .. | FNCL MA3664 4.000 05/01/49 .. ..12/01/2023 . [PAY DON ... ..05/01/2049 .
31418D-CY-6 .. | FNCL MA3686 3.500 06/01/49 .. ..12/01/2023 . [PAY DOUN ... ..06/01/2049 .
31418D-C6-7 .. | FNCL MA3692 3.500 07/01/49 .. ..12/01/2023 . [PAY DON ... ..07/01/2049 .
31418D-ET-5 .. | FNCL MA3745 3.500 08/01/49 .. ..12/01/2023 . [PAY DOUN ... ..08/01/2049 .
31418D-JR-4 ...| FNCL MA3871 3.000 12/01/49 ..12/01/2023 . [PAY DON ... ..12/01/2049 .
31418D-KT-8 .. | FNCL MA3905 3.000 01/01/50 ..12/01/2023 . [PAY DOUN ... ..01/01/2050 .
31418D-UJ-9 ...|FNCL MA4184 3.000 11/01/50 .. ..12/01/2023 . [PAY DON ... ..11/01/2050 .
31418E-B9-0 .. | FNCL MA4563 2.500 03/01/52 ..12/01/2023 . | PAY DOWN ..03/01/2052 .
31418E-GH-7 .. | FNCL MA4699 3.500 08/01/52 ..12/01/2023 . | PAY DOWN ..08/01/2062 .
31418E-HK-9 .. | FNCL MA4733 4.500 09/01/52 ..12/01/2023 . | PAY DOWN ..09/01/2052 .
31334Y-GE-1 .. | FNCL QA1997 3.000 08/01/49 ..12/01/2023 . | PAY DOWN ..08/01/2049 .
31334Y-PV-3 ...|FNCL QA2236 3.000 07/01/46 ..12/01/2023 . | PAY DOWN ..07/01/2046 .
31339S-E2-7 ...|FNCL QA2853 3.000 09/01/49 ... ..12/01/2023 . [PAY DON ... ..09/01/2049 .
31339U-JN-1 ... | FNCL QA3869 3.500 10/01/49 .. ..12/01/2023 . [PAY DOUN ... ..10/01/2049 .
31346Y-XG-3 .. | FNCL QA5179 2.500 12/01/49 ... ..12/01/2023 . [PAY DON ... ..12/01/2049 .
3133AK-PS-3 ...|FNCL QC1333 2.000 05/01/51 ... ..12/01/2023 . [PAY DOUN ... ..05/01/2051 .
3133KK-D6-3 .. | FNCL RA3725 2.000 10/01/50 .. ..12/01/2023 . [PAY DON ... ..10/01/2050 .
3133KK-WD-7 .. | FNCL RA4244 1.500 12/01/50 ... ..12/01/2023 . [PAY DOUN ... ..12/01/2050 .
3133KK-WT-2 .. | FNCL RA4258 1.500 12/01/50 ..12/01/2023 . | PAY DOWN ..12/01/2050 .
3133KK-Z2-8 .. | FNCL RA4361 1.500 01/01/51 .. ..12/01/2023 . | PAY DOWN ..01/01/2051 .
3133KM-P7-4 .. | FNCL RA5846 2.000 09/01/51 ..12/01/2023 . | PAY DOWN ..09/01/2051 .
3133KQ-FT-8 .. | FNCL RA8278 5.000 12/01/52 ..12/01/2023 . | PAY DOWN ..12/01/2052 .
3132DN-TZ-6 .. | FNCL $D1468 5.000 08/01/52 ..12/01/2023 . | PAY DOWN ..08/01/2062 .
3132DN-7K-3 ...|FNCL $D1798 5.500 11/01/52 ...cooeveeveeeeeeeees [eeeeen e 05/09/2023 . [ VARIOUS ... ..11/01/2082 .
31320P-CU-0 ...|FNCL SD1883 4.000 06/01/52 .. ..12/01/2023 . [PAY DON ... ..06/01/2062 .
31320V-4V-4 ...|FNCL SD8036 3.000 01/01/50 .. ..12/01/2023 . [PAY DOUN ... ..01/01/2050 .
31320V-4i-2 ...|FNCL SD8037 2.500 01/01/50 .. ..12/01/2023 . [PAY DON ... ..01/01/2050 .
3132DV-5K-7 .. | FNCL SD8050 3.000 03/01/50 .. ..12/01/2023 . [PAY DOUN ... ..03/01/2050 .
31320W-CK-7 .. | FNCL SD8174 3.000 10/01/51 ..12/01/2023 . [PAY DOUN ... ..10/01/2051 .
31320W-CP-6 ...|FNCL SD8178 2.500 11/01/51 ..12/01/2023 . [PAY DOUN ... ..11/01/2051 .
31320W-CT-8 .. | FNCL SD8182 2.000 12/01/51 .. ..12/01/2023 . [PAY DOUN ... ..12/01/2051 .
31320W-DR-1 ...| FNCL SD8212 2.500 05/01/52 ..12/01/2023 . | PAY DOWN ..05/01/2052 .
31320W-DS-9 ...| FNCL $D8213 3.000 05/01/52 .. ..12/01/2023 . | PAY DOUN ... ..05/01/2052 .
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31320W-F5-7 .. | FNCL $D8288 5.000 01/01/53 ........ ..12/01/2023 . | PAY DOWN ... 16,082 ... ..01/01/2083 .
57604P-5P-5 ...| MASSACHUSETTS CLEAN WATER TRUST .. 08/01/2023 . | CALLED AT 100 .23,000 . . ..08/01/2040 .
6063611-QP-3 .. |MISSOURI HIGHWAYS AND TRANSPORTATION COM .. ..02/01/2023 . [MATURITY 300,000 .345 939 |.. ..02/01/2023 .
95667N-CP-6 .. | SCHOOL BUILDING AUTHORITY OF WEST VIRGIN ..07/01/2023 . [ MATURITY 250,000 .307,098 |.. ..07/01/2023 .
736742-VC-8 .. | THE CITY OF PORTLAND OREGON ........ccevvvvvenns [eeeeenn ..10/01/2023 . [ MATURITY ... ...250,000 |... ... 302,275 ..10/01/2023 .
91743P-DY-8 .. | UTAH HOUSING CORPORATION ...........cceeeeeeeeees oo ..12/01/2023 . [PAY DOUN .oevvvveviiiiiens Jooeeeiieieeiieeeeeees |oeeeeeeenes 12,520 [ 12,520 ..01/21/2052 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 2,551,609 2,787,152 XXX
G00964-AA-7 .. | ADM AG HOLDING LIMITED ..05/26/2023 . | JEFFERIES & CO . ...393,900 |... ....418,068 ..08/26/2023 .
00922R-AB-1 .. | AIR TRANSPORT SERVICES GROUP INC. .. ..04/28/2023 . [BANK AMERICA ... ... 143,006 |... .. 144,029 ..10/15/2024 .
00971T-AJ-0 .. | AKAMAI TECHNOLOGIES INC. ..05/30/2023 . [J.P. MORGAN .. ... 76,238 |... ..05/01/2025 .
00971T-AL-5 .. | AKAMAI TECHNOLOGIES INC. ..08/16/2023 . [ VARIOUS ... 312,149 . 343,317 |.. ..09/01/2027 .
00971T-AM-3 .. | AKAMAI TECHNOLOGIES INC. ..11/22/2023 . [VARIOUS ... 125,297 .120,000 |.. ..02/15/2029 .
023135-AZ-9 .. | AMAZON.COM INC. .............. ..04/28/2023 . [BANK AMERICA ... 73,412 ..08/22/2024 .
035240-AL-4 .. | ANHEUSER-BUSCH INBEV WORLDWIDE INC. ..04/28/2023 . [MILLENNIUM ADVISORS 98,931 ..04/13/2028 .
037833-CU-2 ...|APPLE INC. .....ceeeerrenennenns ..06/07/2023 . | TRADEVEB ...... ..05/11/2024 .
05723K-AE-0 .. | BAKER HUGHES HOLDINGS LLC .... ..04/28/2023 . | BANK AMERICA ..12/15/2027 .
JANE STREET EXECUTION
06051G-FB-0 .. | BANK OF AMERICA CORPORATION ......cevvvvvvvvvnns [eeeens ..06/07/2023 . [ SERVICES ... ..01/22/2024 .
066061/-AN-4 .. | BANKBOSTON HOME EQUITY LOAN TRUST 1998-2 ..12/01/2023 . [PAY DON ... ..11/25/2028 .
Y0889V-AB-6 .. [BHARTI AIRTEL LIMITED ..cooovviiiiiiiiiiiiiens ..10/11/2023 . [ JEFFERIES & CO .... ..02/17/2025 .
CITIGROUP GLOBAL
090043-AB-6 .. |BILL HOLDINGS INC. . ..04/24/2023 . [MARKETS .... , ..12/01/2025 .
055920-Uli-3 ...|BNP PARIBAS ..... ..07/18/2023 . [ VARIOUS . .160,787 |.. ..05/05/2025 .
05574L-FY-9 .. | BNP PARIBAS SA . ..03/03/2023 . [MATURITY 101,787 |.. ..03/03/2023 .
09709T-ED-9 .. | BOFA FINANCE LLC . ..05/01/2023 . [ VARIOUS . ..05/01/2023 .
09857L-AN-8 .. | BOOKING HOLDINGS INC. . |..02/02/2023 . [ VARIOUS ... ..05/01/2025 .
13469V-AA-6 .. | CAMTEK LTD ...ovvvvvnnnnnniniiiiiiiiiiiiiiiiiiianans ..10/06/2023 . [ VARIOUS ..12/01/2026 .
JANE STREET EXECUTION
14912L-5X-5 .. | CATERPILLAR FINANCIAL SERVICES CORPORATI ....|....... ..04/28/2023 . | SERVICES .. 11/24/2023 .
172973-4C-0 .. | CMSI 058 1A5 FIX ..12/01/2023 . | PAY DOWN ..11/25/2035 .
200340-AT-4 .. | COMERICA INCORPORATED . ..04/28/2023 . BARCLAYS AMERICAN ..02/01/2029 .
22410J-AB-2 .. | CRACKER BARREL OLD COUNTRY STORE INC. ..09/07/2023 . [BANK AMERICA . ..06/15/2026 .
12667F-RY-3 .. | CWALT 0422CB 1A1 SR SEQ FIX ............. ..12/01/2023 . [PAY DON ... ..10/25/2034 .
2324201-AD-3 ...| CWHEQ HOME EQUITY LOAN TRUST SERIES 2006 ....[.......|..12/01/2023 . |PAY DOUN ... ..01/25/2029 .
23248V-AB-1 .. | CYBERARK SOFTWARE LTD. .. ..11/30/2023 . [MIZUHO SECURITIES ... . |- 11715/2024 .
23804L-AB-9 .. | DATADOG INC. ..07/19/2023 . [ VARIOUS ... ..06/15/2025 .
25156M-KU-4 ...| DEUTSCHE BANK AG LONDON . ..05/01/2023 . [ VARIOUS ... ..05/01/2023 .
208736-AL-3 .. | EURONET WORLDWIDE INC. .. ..06/07/2023 . BANK AMERICA ... ..03/15/2049 .
345370-CZ-1 .. | FORD MOTOR COMPANY ..06/29/2023 . ..03/15/2026 .
45867G-AC-5 .. | INTERDIGITAL INC. ... ..06/06/2023 . [BANK AMERICA ... ..06/01/2027 .
45867G-AD-3 .. | INTERDIGITAL INC. ... ..06/07/2023 . [BANK AMERICA ... ..06/01/2027 .
450506-AC-5 ...| INTERNATIONAL FLAVORS & FRAGRANCES INC. .....|....... ..05/01/2023 . [MATURITY ... ..05/01/2023 .
24422E-UH-0 ...| JOHN DEERE CAPITAL CORPORATION . ..06/07/2023 . [MATURITY ... ..06/07/2023 .
483548-AF-0 .. | KAMAN CORPORATION ... ..12/06/2023 . [J.P. MORGAN ..... ..05/01/2024 .
494550-BV-7 .. | KINDER MORGAN ENERGY PARTNERS L.P. ..04/28/2023 . BARCLAYS AMERICAN ..09/01/2024 .
516544-AA-1 .. | LANTHEUS HOLDINGS INC. ..... ..04/17/2023 . [ VARIOUS ... ..12/15/2027 .
531229-AB-8 .. |LIBERTY MEDIA CORPORATION ....cooevvveeeeeeeeeens [ oo ..10/04/2023 . [J.P. MORGAN .. .. 205,523 ..10/15/2023 .
CITIGROUP GLOBAL
55024U-AD-1 ...| LUMENTUM HOLDINGS INC. ......ccoevveeeieeennenennn [ oo ..05/18/2023 . [MARKETS ....ooooveviiiiinns e e, 130,675 |............. 155,000 |............ 186,378 |............ 133,036 |.......... 42,597 [onnnnin(2,083) e [ 40,514 [ [ 173,550 [ooeeeeeeeeiiinins fonnnnnns (42,876))....... (42,876)0cvveiiiiiinne, 338 |.. 12/16/2026 .
CITIGROUP GLOBAL
559080-AK-2 .. | MAGELLAN MIDSTREAM PARTNERS L.P. ....cevvvvveenfeeens ..04/28/2023 . [MARKETS ....ooovvveiieinies Jovveeeeeeieeeeeieeees |eveeeeeees 100,986 |............. 100,000 |............ 105,540 |............ 102,467 [......ccoooviiiiinn Joveeeeeneee (260)|oeevvvnniniiniinnns foveeeeeee e (260) | i, 102,206 J.ovvveveeeeeeeeee ooeeeeee (1,220) e (1,220)]. 3,347 |..03/01/2026 .
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44932F-AA-5 ...|MATCH GROUP FINANCECO 2 INC. ... ..01/17/2023 . [ VARIOUS ... 36,735 ... 35,521 |.. ..5,878 |.... ... 41,385 |.... .(4,650)[...........(4,650)|... ..06/15/2026 .
589889-AA-2 .. |MERIT MEDICAL SYSTEMS INC. ..12/26/2023 . | JEFFERIES & CO . .22,188 ..2,188 |. ..2,188 ..02/01/2029 .

606822-AN-4 .. |MITSUBISHI UFJ FINANCIAL GROUP INC. ..04/28/2023 . |BNP PARIBUS SECLRITIES 142 ..02/22/2027 .

JANE STREET EXECUTION
....... .. 12/13/2023 . | SERVICES ...

. A72,720 .. .. (463)[.... .. (463)|...

61746B-DQ-6 .. | MORGAN STANLEY ...168,888 |... .. 170,000 L(1,784) .l (1,784)). ..04/29/2024 .

. ... 178,177
....... 1,909

. ..(1,659)[...
....... 1,955

64828Y-AR-2 .. |NRULT 142 A3 SR FIX ...oooiriiiiiiiiii e ..12/01/72023 . [PAY DON .....ooomnniiiin [ [ 1,909 |... ..05/26/2054 .
68389X-BL-8 .. | ORACLE CORPORATION .... ..04/28/2023 . [PNC CAPITAL MARKETS ... ...148,268 |... .. 150,000 .. 142,623 .(1,160)[...........(1,160)|... ..09/15/2023 .
70202L-AB-8 .. | PARSONS CORPORATION ... .. 11/14/2023 . | VARIOUS ...28,828 |... L7429 | 7,429 |... ..08/15/2025 .

.. 12/20/2023 . | DEUTSCHE BANK .....oovvn ferennneniniiiiis e 146,241 | 165,000 |............ 168,525 |............ 135,054 [oooeeeen 32,311 |t (869) [erineeiiiiiieies ool 31,742 | | 166,796 | | (20,585).......... (20,555)
JANE STREET EXECUTION
..04/28/2023 . | SERVICES ...
..04/28/2023 . | TRADEWEB ...
..10/31/2023 . |J.P. MORGAN ..

..02/02/2023 . |BANK AVERICA ...
..11/29/2023 . | PORALES PARTNERS LLC ..
JANE STREET EXECUTION

70509V-AA-8 .. | PEBBLEBROOK HOTEL TRUST .. 12/15/2026 .
..06/15/2023 .
..03/15/2028 .
.09/15/2025 .
.08/04/2025 .
..08/04/2027 .

717081-DH-3 .. |PFIZER INC. ..
718546-AR-5 .. | PHILLIPS 66 ..
83417M-AD-6 .. | SOLAREDGE TECH .
BK6867-03-4 .. | STMICROELECTRONICS N.V. .

N83574-AG-3 .. | STMICROELECTRONICS N.V. .

...124,645 |...
169,440
113,594
249,360
... 233,174 |...

.... 125,000

. 175,000 |..
. 130,000 |..
.200,000 |..
... 200,000

.... 125,301 .125,028 |..

.167,036 |.. . 170,169
.140,005 |.. . 138,821
.230,0833 |.. .223,023
...201,500

.. (363)[.... .. (363)|...
(999)]. (999)
. (22,417)). (22,477)
.27,143 |.
.32,083 |....

87612E-BE-5 .. | TARGET CORPORATION ...cevvveenieiiiiiieieiiiinins [ eeeees ..04/28/2023 .| SERVICES .....vvvvvvnnnns Joorriiniiieeiciiins o 72,306 [..cccvvnnnnnns 75,000 |.eevennnnnnne 69,654 |............. 72,510 [eeveeiiiiiinninnns foorveiiennnn 283 | foore 288 e [ TTA3 e [ (X7 A [70] A 1,026 [..04/15/2026 .
JANE STREET EXECUTION
06406F-AD-5 .. | THE BANK OF NEW YORK MELLON CORPORATION .....[....... ..06/07/2023 .| SERVICES ....evvvviviinnnes |oovriniiniecciiins foviieeeens 124,105 |...covveennns 125,000 |.evvennnnnne 124,879 |............ 124,988 ..08/16/2023 .
86787E-AV=-9 .. | TRUIST BANK ...eeeeeeeeieeeeeeeeni e eeeeneeees [ s ..02/02/2023 . | MATURITY ... ...50,000 |... s s .. 49,988 |.. ..02/02/2023 .
92868J-AE-6 .. | VOLKSWAGEN AUTO LOAN ENHANCED TRUST 2020 ..12/20/2023 .| PAY DOIN 150,000 153,961 . 161,321 ..08/20/2026 .
931142-DH-3 ...| WALMART INC. ... ..04/11/2023 . |MATURITY ... .. 75,000 .. 73,151 [.. 74,891 N N N o . ..04/11/2023 .
94106L-AZ-2 .. | WASTE MANAGEMENT INC. ..04/28/2023 . | MILLENNIUM ADVISORS . 175,000 |.. . 174,559 |.. . 174,930 . . N . 174, N .(2, N .(2,650) ) ..05/15/2024 .
949746-RF-0 .. |WELLS FARGO & COMPANY ..04/28/2023 .| GOLDMAN SACHS ..... . 234,000 |.. .205,801 |.. . 209,604 N . N ..209, N .20,016 |. .20,016 |. .10, ..01/15/2044 .
JANE STREET EXECUTION
963320-AT-3 .. | WHIRLPOOL CORPORATION ......oeveevvvemnareernnnnns | onnees ..04/28/2023 .| SERVICES .....ceevervemaes foormmmmnnnnneennnnnns fornnnnaaeens 147,057 |.ooeeennnnnns 150,000 |............ 149,846 |............ 149,960 ...ovieeinininnes fooreeniiieeeees 5 [ e 3 PP UOTT T 149,966 |..oovvuieiieennnn forreeennnns (2,903)f......... [P0K)] A 2,790 [..05/01/2025 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,908,905 7,429,822 7,810,211 7,286,677 147,733 10,604 158,337 7,739,630 308,378 308,378 %,174 XXX
2509999997. Total - Bonds - Part 4 11,795,570 11,313,989 12,216, 162 11,176, 111 147,733 (34,939). 112,794 11,626,659 308,014 308,014 202,499 XXX
2509999998. Total - Bonds - Part 5 781,586 760,088 762,696 (563) (563) 762,133 19,451 19,451 2,815 XXX
2509999999. Total - Bonds 12,577,156 12,074,077 12,978,858 11,176, 111 147,733 (35,502) 112,231 12,388,792 327,465 327,465 205,314 XXX
060505-68-2 ...|BANK OF AMERICA CORPORATION .......eeeevvvnnnnns | ......... 12/06/2023 .|BARCLAYS AMERICAN ....... | ............. 25.000 |....counnnnns 28,750 [ 1,000.00]....ccuunnnns 32,908 |............. 29,000 [............ 3,908 |uvueniiiiiiiiinns forviiiiiiiiiiiins | 3,908 |..oovvviiiiiiinn foveiiiiiinns 32,908 [...ccovviiiiiinn fovenninnns (4,158)[........... (4,158)]..ccevvnnnnnns 1,812 s et
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 28,750 XXX 32,908 29,000 3,908 3,908 32,908 (4,158) (4,158), 1,812 XXX
4509999997. Total - Preferred Stocks - Part 4 28,750 XXX 32,908 29,000 3,908 3,908 32,908 (4,158) (4,158), 1,812 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 28,750 XXX 32,908 29,000 3,908 3,908 32,908 (4,158) (4,158), 1,812 XXX
31337#-10-5 ...|FEDERAL HOME_LOAN BANK CINCINNATI OH ......... | ......... 12/05/2023 .|E TRADE SECURITIES ..... | ............ 255.000 [.....coennnns 25,500 |..oeniiiiiiiiininnies i 25,500 f......ceeeens 25,500 |.oeeeiiiiinnnnnns Lo e foi e o 25,500 [..ieveveiiiiiinn foonniiiiiiiiins o foeieeiiiinnn 1,350 [ooeeenn oot
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 25,500 XXX 25,500 25,500 25,500 1,350 XXX
5989999997. Total - Common Stocks - Part 4 25,500 XXX 25,500 25,500 25,500 1,350 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 25,500 XXX 25,500 25,500 25,500 1,350 XXX
5999999999. Total - Preferred and Common Stocks 54,250 XXX 58,408 54,500 3,908 3,908 58,408 (4,158) (4,158) 3,162 XXX

6009999999 - Totals 12,631,406 XXX 13,037,266 11,230,611 151,641 (35,502) 116,139 12,447,200 323,307 323,307 208,476 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
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
3140XJ-VV-2 .. [FNCI FS3327 2.500 02/01/37 ......ccevveeee [ evennnn ..01/25/2023 .| J.P. MORGAN ......oeovvvvvnnnnnens ..05/09/2023 L VARIOUS ...evvevvviinnnnnnns Jovvinnnnnnnns 245,088 |.......... 231,685 |.......... 227,302 |.uvvvennnes 232,469 [..ooooeeiiiiiiiiins e 84 i | T8 i s e (5, 118) ] (B 118)] 2,146 |oveeeieeenns 43
0909999999. Subtotal - Bonds - U.S. Special Revenues 245,088 231,685 227,352 232,469 2,146 443
23804L-AB-9 .. [DATADOG INC. ...ceevvveniiiriiininieeieiniinns [ eennnnn .. 10/25/2023 .| VARIOUS .. 11/14/2023 .| VARIOUS 160,000 |.......... 180,192 |.......... 206,385 |... 179,557
20355A-AK-3 ...[ENPHASE ENERGY INC. ... ..04/28/2023 .| J.P. MORGAN . .11/08/2023 .| JEFFERIES & CO .. .. 112,566 .. 141,027 |...
65341B-AD-8 .. NEXTERA ENERGY PARTNERS LP . ..07/25/2023 .| BANK AMERICA ... .12/04/2023 .| J.P. MORGAN ... ...30,472 ... 32,570 |...
70202L-AB-8 .. | PARSONS CORPORATION .... ..04/26/2023 .| MORGAN STANLEY ..11/13/2023 .| VARIOUS ..... ...97,540 ... 74,676 |...
83417M-AD-6 .. [ SOLAREDGE TECHNOLOGIES INC. ..07/27/2023 .| VARIOUS ...... ..10/31/2023 .| J.P. MORGAN ... 34,850 ... 45,021 |...
86333M-AA-6 .. [STRIDE INC. ...ooevvvvrrviiiiiiiiiiiiiiiiiiiins | eeeeees ..07/06/2023 .| VARIOUS ... ..11/13/2023 .| VARIOUS ...oevvvvviiiiinnnes ..72,421 ... ... 56,813 . ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 515,000 531,011 554,234 529,664 (1,347) (1,347)

2509999998. Total - Bonds 760,088 762,696 781,586 762,133 (563) (563)
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

2,815 793

6009999999 - Totals 762,696 781,586 762,133
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
US TREASURY ....iiiiiiviiniiiiiiiininiiiiiiinnieiiininns | eneeeeeens | oeevennnnns . 12/18/2023 . | NOMURA SECURITIES DOMESTIC ......evvvnneens 10/31/2024 . |.oevennnnnnnes 488,936 [.....oocvvvniiiiins fovviiiiiiiins 498 | o e 500,000 [...cevvnnnnnns 488,438 |........ceeennn 1,916 [ foeenns 2.250 |....ooeens 5.092 ... A0 toen v o 1,514
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 488,936 498 500,000 488,438 1,916 XXX XXX XXX 1,514
0109999999. Total - U.S. Government Bonds 488,936 498 500,000 488,438 1,916 XXX XXX XXX 1,514
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
.......... | 11/30/2023 .|VARIOUS 03/01/2024 . |.. 255,742 |.... .. (3,115) 255,000 |.... ...258,857 LM L )iiinn..... 5,666
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 265,742 (3,115) 255,000 258,857 3,931 XXX XXX XXX 5,666
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 255,742 (3,115) 255,000 258,857 3,931 XXX XXX XXX 5,666
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 744,678 (2,617), 755,000 747,295 5,847 XXX XXX XXX 5,666 2,155
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 744,678 (2,617), 755,000 747,295 5,847 XXX XXX XXX 5,666 2,155
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 744,678 (2,617), XXX 747,295 5,847 XXX XXX XXX 5,666 2,155
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A TE S e, TF LS e 1G .8 e,
1B
1C
1D
1E




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

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

Federal Home Loan Bank of Cincinnati ......... Cincinnati, OH ..ocoooviriiiieeeeeieeees [ e e 4.800

..... 2,008
MidWestOne Bank . Dubuque, 1A ...

First Financial Bank Celina, Ohio

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

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

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 2,098 (5,032,038)] XXX
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 2,098 (5,032,038)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX

XXX 2,008 (5,032,038) XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.....n (3,893, 180) 4. i (7,687,980) 7. (6,437,436) 10. October ....(3,880,155)
2. February...|.ccooonnennns (3,803,561) 5. (6,178,967) 8. (6,407,418)]  11. November... ....(4,537,449)
3. March (5,975,702) 6. (6,582,282) 9. September (4,485,275)] 12. December (5,032,038)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31607A-88-5 ....... FIDELITY TREASURY PORT-IS ‘ ‘ ........... T2/31/2028 vvovveee [oeveeeeeeseerenrnne s 280 Joorreeeeeieieens eeeeeveeseneen foeereesreeeseee s 1,250,786 |..

381411-29-9 ....... GLDIN SCHS FS TRSRY 0BL-SRV S 12/31/2028 v foreseereeeescesieenee o T8 | s s seessees 6,177,030 |.. ... 112,488

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 7,427,816 168,149

922906-300 ........ [l L Ao [ [ 12/31/2023 .......... [, ) R P R 998
39,016 998

8309999999. Subtotal - All Other Money Market Mutual Fund

S

8609999999 - Total Cash Equivalents

7,466,832

169, 147

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE CELINA MUTUAL INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccccceevvevneee.. NC [
35. North Dakota .
36. SPECIAL DEPOSIT
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 1,180,741 1,139,061

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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